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SCHEDULE D - PART 1

Owned December 31, of Current Year

Showing all Long-Term BONDS
8 9 10

1 2 3 Interest 6 7 1 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Amount Due Interest Due and
Rate and Accrued Gross Increase Accrued Dec. 31
Book/ Used to Dec. 31 of Amount Increase (Decrease) by | Current year, on
Option Adjusted Obtain Current Year Received (Decrease) Foreign Bonds in Default | NAIC Effective
cusip Rate How Maturity Option Call Carrying Par Fair Fair Actual on Bonds During by Exchange asto Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost not in Default Year Adjustment Adjustment or Interest nation Acquired Interest
U.S. Governments - Issuer Obligations
83162CHMS . | US SMALL BUS ADMIN 7.3% ..|... |..... 7.300| MN [05/01/2017 |........cooo | oo s 358,742 |...... 358,742 ... | 358,742 |...... 358,742 |.......... 4365(........ 26,868 [ ... | [ 1PE ... | 05/06/1997 |......... 7.433
83162CJF1 .. | SMALL BUSINESS ADMIN
6.3% 5001/ ... ] 6.300| MN |05/01/2018 |..........co. | oo | 613,658 ...... 613,658 |......ccoeven | oennnn 613,658 ...... 613,658 |.......... 6,443 ........ 38,900 (... e [ 1PE ... | 05/05/1998 |......... 6.399
83162CJR5 .. |[US SMALLBUS ADMIN .........|... |..... 5.800|.JD |12/01/2018 |..........oo. |oveiiiis | 669,878 ...... 669,878 ..ot | 669,878 ...... 669,878 |.......... 3,238 ........ 39,670 (. e [ 1PE ... | 12/08/1998 |......... 5.884
83162CJX2 .. | US SMALL BUS ADMIN
6.15% 4/01/ ...................... U I 6.150 | AO [04/01/2019 |........ooooo oo |t 517,585(...... 517585 ... | 517,585(...... 517,585(.......... 7958 (........ 33257 | oo e [ 1PE ... [ 04/06/1999 |......... 6.244
83162CKM4 . | SMALL BUSINESS ADMIN ..... U P 7590|. JJ |01/01/2020 |.......cooooi | | 568,594 |...... 568,594 |............ | 568,594 |...... 568,594 |......... 21,578 ........ 43578 | o e 1PE ... | 01/07/2000 |......... 7.734
912810FD5 .. | U.S. Treas Bd Infl Index 3.625% |... |..... 3.625| AO |04/15/2028 |..........ooo |vveeeiiis |, 76,519 (........ 88,038 (... 102.0000........ 89,798 (........ 76414 (... 6841......... 3137 . 86| .o | 1. 12/31/2001 |......... 3.628
912810FH6 .. | UST BD Infl Index 3.875% ...... U P 3.875| AO [04/15/2029 |.........ocoo | e et 932,487 |.... 1,017,747 |... 106.6250 |.... 1,085,173 |...... 932,022 (.......... 8,451 |........ 39,100 |........... 208 ..o 1PE ... [12/31/2001 |...............
912827250 .. | U.S. Treasury Notes 6.625% ....|... |..... 6.625| AO |04/30/2002 |.........ccoo |eeveeviiis | 300,101 {...... 300,000 ... 101.5940...... 304,782 ...... 301,312 .......... 3,4041........ 19,875]......... (R94) | .o 1PE ... | 05/15/1997 |......... 6.627
912827389 .. | U.S. Treasury Notes 12/31/2002 |... |..... 5.625|.JD [12/31/2002 |............. | oo .... 1,258,636 |.... 1,250,000 |... 103.5000 |.... 1,293,750 (.... 1,281,742 |............ 194 (... 105,469 |....... (8,284) | ..o | 1PE ... [03/19/1999 |......... 4.967
912827377 ...|[USTREASNT ...........ooooo [ |onnnn 3.625|. JJ |01/15/2008 |..........ooo |oiiiiinn, ....1,671,289.... 1,605,585 ... 101.0940.... 1,623,150 |.... 1,686,233 |......... 26,887 (........ 40,039 ...... (14,001) | .o [ 1PE ... [ 12/31/2001 |......... 3.973
9128274B5 .. | U.S. Treasury Notes 5.50% ..... U P 5500 MS [03/31/2003 |..........co|oeiiiiinn. .... 3,575,432 |.... 3,500,000 |.............. ....3,575432|....3,600,215]......... 49183 (........ 96,250 |...... (24,783) | ..o | 1PE ... [ 07/31/2001 |......... 3.748
9128274Y5 .. | U.S. Treasry Note Infl Indexed .. |... |..... 3.875|. JJ [01/15/2009 |.............|ooeiiiii ....2592,422|....2,821,806|... 102.2810|.... 2,886,171 |.... 2,584,559 |......... 50,513]...... 107,909 (......... 4022 (. .. 1PE ... [ 12/31/2001 |...............
9128276R8 .. | US Treasury Note 3.5% 01/15/11|... |..... 3.500(. JJ 01152011 | ... .. 3,842,049 .... 3,829,697 |.............. .. 3,842,049 ... 3,844,562 |......... 61,920 ........ 39,390 ....... (2513) [ 1PE ... [ 12/31/2001 |......... 3.058
9128276X5 .. | US Treasury Note 4.625% ...... U P 4.625| MN [05/15/2006 |............. |oeeeeiiins foeiins 591,503 1...... 575,000 (........cocoo |oinnn 591,503 1...... 592,168 |.......... 3,453 (........ 10,406 |......... (665) | ..o | 1PE ... [ 12/19/2001 |......... 3.944
912827G55 .. | U.S. Treasury Notes 6.375% ... |... |..... 6.375|. FA |08/15/2002 |............. |.coeiiinnn, .. 1,566,344 |.... 1,550,000 |... 102.8440|.... 1,594,082 |.... 1,589,234 |......... 37,323 |........ 98,8121...... (22,891) | ..o 1PE ... | 01/31/2001 |......... 4.693
912827J78 ...| US TREAS NT 6.25%
215/ I I 6.250 |. FA |02/15/2003 |.........ccoo |eveeiiiis | 299,752 (...... 300,000 (... 104.4380...... 313,314 (...... 299,449 (.......... 7,082 ........ 18,750 |........... 207 [ 1PE ... | 07/03/2000 |......... 6.427
912827P89 .. | US TREASURY NOTES
7.25% 515/ ... U I 7.250| MN [05/15/2004 |...........c. | oo foeiins 350,780 ...... 350,000 (... 108.7190...... 380,516 |...... 352,406 |.......... 3,295(........ 25375(......... (293) | ..o | 1PE ... [ 03/22/1995 |......... 7.274
912827586 .. [USTREASNT 7.5% ............ T 7.500|. FA [02/15/2005 |.............|......coo | 271,193 |...... 250,000 (... 110.7810]...... 276,952 |...... 275840 (.......... 7,082(......... 9,375(....... (4BAT) ... 1PE ... | 04/03/2001 |......... 4.609
0199999 Subtotal - U.S. Governments - Issuer Obligations ... .. 20,056,964 |...20,166,330 ... XXX ... |...20,585,129|...20,144,613|........ 303,053 1...... 796,160 |...... (73,938) | ..o | XXX .. XXX .. XXX
U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities
362028359 .. | GNMA POOL 003509 6.5% .....|... |..... 6.500 |MTLY [11/15/2003 |.........cooo |oveieiis | 4633......... 4745 . 4633]......... 3,851 . ... 26| 308|............ A5 1PE ... | 03/31/1989 |......... 9.120
36213EPR1 ..| GNMA Pool 552232 6.0% .......|... |..... 6.000 [MTLY [12/15/2031 |.........cooo |, ....2,865,850....2,900,290 |.............. ....2,865,850.... 2,865,849 |......... 14501 .o | L P P 1PE ... | 12/05/2001 |......... 6.352
36213J2H7 .. | GNMA Pool 556176 6.0% ....... U P 6.000 |MTLY [06/15/2031 |...........co|ooeiiiinnn. ... 1,182,938 |.... 1,200,000 |.............. ... 1,182,938 |.... 1,182,937 |.......... 6,000 (..o | T 1PE ... [ 12/05/2001 |......... 6.390
36216FXES5 .. | GNMA PL#163677 9.50% 7/15/16... |..... 9.500 |MTLY | 07/15/2016 |..........ooo |ooveeeiis |, 24580 (........ 22963 (... | 24580 (........ 25,029 |............ 182]......... 2,181 |........... (B5) .o e 1PE ... | 09/24/1993 |......... 8.235
36216GJ74 .. | GNMA PL#164186 9.50% 5/15/16... |..... 9.500 |MTLY [05/15/2016 |........coooo |eeiiiiis |, 24465(........ 23198 ... 24465(........ 24793 (............ 184(......... 2204 (........... (52) [ .o 1PE ... [ 04/25/1994 | ......... 8.569
36216JPK2 .. | GNMA PL#166126 9.50% 7/15/16... |..... 9.500 |MTLY | 07/15/2016 |.........cooo |veieins |, 94,400 ........ 89,493 ... | 94,400 ........ 95,645(............ 708]......... 8,502]......... (198) [ .o i, 1PE ... | 04/25/1994 |......... 8.572
36216SX80 .. | GNMA PL#173603 9.50% 8/15/16... |..... 9.500 |[MTLY [08/15/2016 |.........ccoo|eveiiiis |, 19,938 ........ 18,900 ... [, 19,938 ........ 20199 (............ 150 (......... 1,796 |........... (42) .o 1PE ... [ 04/25/1994 | ......... 8.574
36218EAH4 ..| GNMA PL#219708SF 9.50%
9MBMT o 9.500 |[MTLY [09/15/2017 |......cocoooi | oiiiis |, 27458 (........ 25606 (... [t 27,458 (........ 27910(............ 203|......... 2433(........... (B6) [ ..o [ 1PE ... [ 09/24/1993 |......... 8.263
36219HJS3 .. | GNMA PL#249673 9.500%
101518 ..o 9.500 |[MTLY [10/15/2018 |.......ocoooi | eviiis | 44338 1........ 41648 (... | 44338 1........ 44895(............ 330|......... 3,956 (........... (B4) oo 1PE ... [11/29/1993 |......... 8.471
36225A4V9 .. | GNMA POOL #780836  8.25%
AA5) N 8.250 |MTLY [04/15/2020 |............. | ... |, 928,094 |...... 878,015|.............. |...... 928,094 |...... 932,685(.......... 6,036 (........ 72,436....... (1,432) | ..o | 1PE ... | 07/28/1998|......... 7.389
0299999 Subtotal - U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities .................... ... 5,216,694 |.... 5204,858 ... XXX ...5216,694 ... 5223793 |......... 28,320 ........ 93,816 (....... (1,892) | ... XXX |.. XXX.. XXX
0399999 Subtotal - U.S. GOVEINMENES ... .. o .. 25,273,658 |... 25,371,188 |... XXX ..25,801,823(...25,368,406 |........ 331,373 ]...... 889,976 |...... (75,830) | ... [ XXX .. XXX .. XXX
States, Terri‘ories and Possessions (Direct and Guaranteed) - Issuer Obligations
*** South Carolina
837147TV9 .. TSouth Carolina St Pub Svc 6.68% ... |..... 6.680|. JJ [01/01/2003 |.............|ooiiiii .. 1,000,430 .... 1,000,000 |.............. .. 1,000,430 (.... 1,001,290 |......... 33,400]........ 66,800 |......... (488) | ..o | 1PE ... [09/20/1999 |......... 6.745
1,000,430 1,000,000 1,000,430 1,001,290 33,400 66,800 (488)
1199999 Subtotal - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ................ .. 1,000,430 |.... 1,000,000 ... XXX ..1,000,430.... 1,001,290 |......... 33,400(........ 66,800]......... (488) | ... | XXX |.. XXX.. XXX.
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1799999 Subtotal - States, Territories and Possessions (Direct and Guaranteed) ...................................... .... 1,000,430 |.... 1,000,000 |... XXX ... |.... 1,000,430 (.... 1,001,290 ......... 33,400(........ 66,800 (......... (488) [ ... XXX |0 XXX ].... XXX...
Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
***Virginia
92813AXM8 . | VIRGINIA ST HDA TXBL 6.65%
501/ o 6.650 [ MN |05/01/2002 |............. | oo | 865,242 |...... 865,000 .............. |...... 865,242 |...... 866,912 |.......... 9,587 |........ 57522 |......... (692) | ..o | 1PE ... [06/15/1999 |......... 6.672
865,242 865,000 865,242 866,912 9,587 57,522 (692)
1899999 Subtotal - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer
ObIGatioNS ... ... 865,242 |...... 865,000 (... XXX ... |...... 865,242 |...... 866,912 |.......... 9,587 |........ 57522 |......... (692) | ... XXX [.. XXX .. XXX
2499999 Subtotal - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ............[...... 865,242 |...... 865,000 (... XXX ... |...... 865,242 |...... 866,912 |.......... 9,587 |........ 57522 |......... (692) | ..o | XXX [.. XXX .. XXX
Special Revenue, Special Assessment - Issuer Obligations
* k %
31331LFR4 .. | Federal Farm Credit Bank 5.8% |... |..... 5.800| AO [04/24/2006 |.............|.cccoereinn.. ....5,000,000(.... 5,000,000].............. ....5,000,000(.... 5,000,000]......... 53,972]|...... 145,000 (..o | 1PE ... [ 04/17/2001 |......... 5.884
31331LFU7 .. | Federal Farm Credit Bank 5.65%... |..... 5.650| AO [04/27/2006 |.............|.cccoereenn.. ..5,000,000.... 5,000,000 |.............. ..5,000,000.... 5,000,000]......... 50,222 |...... 141,250 (..o e 1PE ... [ 04/17/2001 |......... 5.730
3133M8AYO0 . | Federal Home Loan Bank 5.485%... |..... 5.485( MS [03/23/2004 |............. | oo 299,706 |...... 300,000 (... 104.2190|...... 312,657 |...... 299,391 |.......... 4546 ........ 16,455 |........... 121 1PE ... [ 04/05/1999 |......... 5.609
3133MDBT9 . [FHLB5.875% .................... U P 5.875|. FA [02/15/2011 |.............|...coooini. ....1,246,845|.... 1,250,000 |.............. ... 1,246,845 (... 1,246,712 |......... 27,743 ........ 36,923 |........... 183 . 1PE ... [ 06/26/2001 |......... 5.999
3133MEUG6 . | Federal Home Loan Bank 5.375%... |..... 5.375( MN |05/15/2006 |............. |..cccooinnn. .... 1,028,734 |.... 1,000,000 |.............. ... 1,028,734 |.... 1,029,270 |.......... 6,979 | ... (536) | ..o | 1PE ... [ 11/29/2001 |......... 4.695
3133MEUC3 .|FHLB5.75% ........cooovveeeee | |one 5750 | MN [05/15/2008 |.............|.cocvereinn.. .. 1,008,384 (.... 1,000,000 |.............. .. 1,008,384 (.... 1,008,940 |.......... 7347 (........ 30,507 |......... (556) [ ..oovveeeiii i 1PE ... [ 06/26/2001 |......... 5.670
3133MJQFO . [FHLB5.50% ... | | 5500 (. FA |08/15/2016 |.............|.ccocoooeiie | 960,285 |.... 1,000,000 |.............. |...... 960,285 |...... 960,130 |......... 20,774 (. ... 155 . 1PE ... [ 11/29/2001 |......... 5.997
3134A1RG7 . |[FHLMC 6.943% ..................|... |..... 6.943 MS |03/21/2007 |............. | .ol .. 2,095,760 (.... 2,000,000 |.............. ..2,095,760 (.... 2,110,000 ......... 39,126 |...... 138,860 |...... (14240) | ..o | 1PE ... [ 01/25/2001 |......... 5.951
3134A33D6 .. | Federal Home Loan Mtg. Corp.
T% oo 7.000|. FA [02/15/2003 |............. |oeeeeeees |t 403,899 (...... 385,000 (.............. |.oonns 403,899 (...... 404,223 |......... 10,181 ... (B24) .o 1PE ... [ 12/24/2001 |......... 2.554
31359MEK5 . [FNMA5.25% ... | onn 5250(. dJ |01/15/2009 |............. | .ol ....3,857,415|.... 3,800,000 |.............. ....3,857,415|.... 3,858,934 |......... 92,160 (.....ooovees [ (1,520) | ..o | 1PE ... [ 10/11/2001 |......... 5.055
31359MEU3 . [FNMA6.25% ............coooei ] | one 6.250 [ MN |05/15/2029 |............. | ..ot ..1,000,000(.... 1,000,000 |.............. ..1,000,000(.... 1,000,000 ].......... 7986 ........ 31,250 (.o e 1PE ... [ 09/25/2001 |......... 6.348
31359MEY5 . [FNMA6.625% ... | | e 6.625| MS [09/15/2009 |............. |.oeeeeeies |t 807,643 1...... 750,000 (............o |t 807,643 1...... 808,079 1......... 14630 ... oo (436) | ..o 1PE ... [ 12/05/2001 |......... 5.466
31359MKW2 .[FNMA3.5% ......ooeoeee | e 3.500( MS [09/15/2004 |............. | oo 766,910 1...... 775000 (.............. |...... 766,9101...... 766,705 (.......... 6,706 (............... | 205 . o 1PE ... [ 12/05/2001 |......... 3.948
690353BR7 .. | OVERSEAS PRIV INV  6.78%
A5/ N 6.780 (MJSD|01/15/2009 |............. | .o | 622,224 |...... 622,224 |..............|...... 622,224 |...... 622,224 |.......... 1,875(........ A2187 | 1PE ... [ 09/05/1997 |......... 6.954
2599999 Subtotal - Special Revenue, Special Assessment - Issuer Obligations ....................................... ...24,097,805|...23,882,224|... XXX ..24110,756 | ... 24,114,608 | ........ 344247 |...... 582,432 |...... (16,998) | ... | XXX [.. XXX .. XXX
Special Revenue, Special Assessment - Single Class Mortgage-Backed/Asset-Backed Securities
* k %
31282UU70 .. | FHLMC Pool #G101397.00% .. |... |..... 7.000 [MTLY | 03/01/2030 | 04/15/2005 |..... 100.000 |.... 1,077,172 |.... 1,078,198 |.............. 1,077,172 ... 1,077,429| ... 6,289 ........ 75474 (... (266) | ..o | 1PE ... [ 04/01/2000 | ......... 7.096
31283JEQO .. | FHLMC Pool #G10143 .......... U P 5.500 |MTLY [ 12/01/2008 |.............|.coceeeeenn. ... 1,539,370 |.... 1611816 |.............. ... 1,539,370 (... 1,529.211|.......... 7,387 (........ 88,650 ......... TAV 1PE ... [ 08/01/2000 | ......... 7.249
31283KDV7 ..| FHLMC Pool #G11016 7.0% ....|... |..... 7.500 |MTLY [05/01/2015 |........coooo | oeiiin. ....3,187,226|.... 3,063,287 |.............. .. 3,187,226 |.... 3,188,689 |......... 19,146 |........ 35,738 1|....... (1,463) | ..o | 1PE ... [ 10/01/2001 |......... 6.819
3128G75C3 ..| FHLMC Pool #E735435.5% ....|... |..... 5.500 |[MTLY [12/01/2013 |............. | oo |t 571,018 1...... 577239 .............. | 571,018 1...... 569,910 (.......... 2,646(........ 31,748 |........... 276 | oo 1PE ... [ 02/01/1999 |......... 5.851
3128G7QLO ..| FHLMC Pool #€73159 ...........|... |..... 5.500 |[MTLY [12/01/2013 |............. | oo |t 478,437 |...... 483674 .............. |...... 478,437 |...... 477534 |.......... 2217 (........ 26,602(........... 232 | 1PE ... [ 02/01/1999 |......... 5.852
3128G85K3 .. | FHLMC Pool #€74450 ........... I 5.500 [MTLY | 01/01/2014 | ............. | ..o | 777573 |...... 791,782 ... .. 777573 |...... 775,092 (.......... 3,629(........ 43,043(........... 681 ... 1PE ... [02/01/1999 |......... 6.026
3128G85Z0 .. | FHLMC POOL E744645.5% ....|... |..... 5.500 [MTLY [01/01/2014 |............. | .o |t 687,706 |...... 695243 |.............. |...... 687,706 |...... 686,417 (.......... 3187 (........ 38,238 |........... 33T | 1PE ... [ 02/01/1999 |......... 5.852
3128G8JB8 .. | FHLMC POOL E73858 5.5% ....|... |..... 5.500 |[MTLY [12/01/2013 | ..o | oo s 542,158 |...... 548,093 |.............. |...... 542,158 |...... 541,135(.......... 2512(........ 30,158 |........... 263 | .. 1PE ... [ 02/01/1999 |......... 5.852
3128G8UX7 . | FHLMC POOL E741985.5% ....|... |..... 5.500 [MTLY [01/01/2014 |............. | .o |t 571,720 |...... 577986 |.............. |...... 571,720 |...... 570,648 |.......... 2,649(........ 31,789 |........... 275 | 1PE ... [ 02/01/1999 |......... 5.852
3128G8ZU8 ..| FHLMC Pool #E74355 ...........|... |..... 5.500 [MTLY | 01/01/2014 | ............. | oo | 533,178 |...... 539,022 (.............. |...... 533,178 |...... 532,179 |.......... 2471 (... 29646(........... 257 | oo 1PE ... [02/01/1999 |......... 5.852
3128G9BH1 . | FHLMC Pool #E74540 ...........|... |..... 5.500 [MTLY | 01/01/2014 | ............. | ..o | 521,577 |...... 527294 |..............|...... 521,577 |...... 520,600 (.......... 247 (........ 29,001 (........... 251 | 1PE ... [02/01/1999 |......... 5.852
3128G9BVO ..| FHLMC Pool #E74552 ...........|... |..... 5.500 [MTLY [01/01/2014 |............. | .o |t 502,193 1...... 507,697 |.............. | 502,193 1...... 501,251 (.......... 2,327 (........ 27,923 (........... 42| 1PE ... [ 02/01/1999 |......... 5.852
3128GICP2 . | FHLMC POOL #E74578  5.5%
01/ 5.500 |MTLY [01/01/2014 | 08/15/2013 |..... 100.000 |.... 4,965,435 |.... 5,029,728 |.............. ..4,965435(.... 4,957,130 |......... 23,0531 ...... 276,635|......... 3014 . ... 1PE ... [12/1111998 |......... 5.906
3128G9CQO . | FHLMC Pool#E74579 ...........|... |..... 5.500 [MTLY [01/01/2014 |............. | |t 415435|...... 419,988 |.............. |...... 415435|...... 414,656 .......... 1,925(........ 23128(........... 200 ..o 1PE ... [ 02/01/1999 |......... 5.852
31290KVZ9 .. | FHLMC Pool #555132 ...........|... |..... 8.000 |[MTLY [07/01/2020 |.............|oeeeeiies |t 360,993 1...... 355,051 |.............. | 360,993 1...... 362,041 (.......... 4753 (........ 28464 (......... (240) | ... 1PE ... | 05/01/1996 |......... 7.779
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31292HGP3 . | FHLMC Gold Pool #C01106 .... |... |..... 7.000 [MTLY [12/01/2030 |..........cooo |oveiiinn. . 1,477,328 |....1,459,831|.............. . 1,477,328 ... 1,477,395 |.......... 8516 ........ 76,641 (........... (B6) ... [ 1PE ... [ 03/27/2001 |......... 6.788
31294F5N2 .. | FHLMC Pool #C38953 .......... |... |..... 6.500 |MTLY [01/01/2025 |.........ocoo | oo |t 874,901 1...... 875748 |.............. |...... 874,901 1...... 874927 |.......... 4744 ... 56,924 |........... (25) [ oo 1PE ... [ 12/22/2000 | ......... 6.670
31294JHT8 .. | FHLMC Gold E00242 ............|... |..... 6.500 |MTLY [10/01/2008 |........coooo | eviiiiins i, 49,758 | ........ 49557 [ oo 49,758 | ........ 50,176 |............ 268|......... 3221 (. ... B7) oo [ 1PE ... [ 01/2011994 | ......... 6.451
31294JKE7 .. | FHLMC Gold Pool #E00293 .....|... |..... 7.000 [MTLY [ 04/01/2009 |............. |.ooeiiinnnn. 2,428,549 2,361,204 (.............. 2,428,549 2,433,700 (......... 13,774 ...... 124264 |....... (5,452) [ ..o i 1PE ... | 03/15/2001 |......... 5.872
31294JVJ4 ...| FHLMC Pool #E00617 ...........|... |..... 5.500 [MTLY [01/01/2014 |............. | |t 570,368 |...... 576,619 |.............. |...... 570,368 |...... 569,299 |.......... 2,643(........ 31,714 ... 275 | 1PE ... [ 02/01/1999 |......... 5.852
31335PC45 .. |[FHLMC G80091 ............ooo | |onnen 8.250 |MTLY | 07/17/2008 |............. |ooeeeiiis | 994,210 {...... 975199 ... | 994,210 {...... 996,989 |.......... 6,704 ........ 80,863 1....... (2,605) [ ..o 1PE ... | 08/08/2000 |......... 7.675
31340MUW3 .| FHLMC Pool #181497 ...........|... |..... 7.000 |MTLY [12/01/2009 |.........ocoo | oo it 333,090]...... 334,693 ... | 333,090]...... 333,648 (.......... 3,932(........ 23,429 (......... (113) | | 1PE ... [ 05/23/1996 | ......... 7.107
31357M5NT1 .| FHLMC Pool #E48053 ...........|... |..... 6.500 [MTLY | 11/01/2007 |..........oo | oo | 496,016 (...... 503,365 |....ooviveien | 496,016 (...... 493298 |.......... 2,727 |........ 32569 (........... 810 ..o [ 1PE ... | 05/01/1996 |......... 7.213
313615NB8 .. | FNMA Pool #50786 ..............|... |..... 7.500 [MTLY | 06/01/2008 |............. |.coeeeinnen. 1,623,937 |.... 1,486,691 |.............. 1,623,937 (.... 1,527,808 |.......... 9,2921...... 102,210 ....... (B871) [ i 1PE ... | 01/24/2001 |......... 6.359
31361W4L8 ..| FNMA Pool #044027 7% ........|... |..... 7.000 |MTLY [12/01/2007 |........cocoo | eoviiiiiins it 413,489 |...... 413489 |.............. |...... 413,489 |...... 413,489 |.......... 2412(........ 29,086 (........... 604 |.. .o 1PE ... [ 06/01/1996 | ......... 7.038
31362WTE6 . | FNMA POOL 73449 6.85% ..... P 6.850 |MTLY | 04/01/2006 |............. |.coeeviiis |oennes 415362 ...... 425192 (... | 415362 ...... 413,749 |.......... 2,427 ........ 29,126 |......... 1474 1PE ... | 02/14/2000 |......... 8.099
31363WH40 . | FNMA POOL #100250 7.5% ....|... |..... 7.500 |MTLY [07/15/2007 |...........co|ooeieiinn. .... 1,853,296 |.... 1,802,069 |.............. .... 1,853,296 |.... 1,878,657 |......... 11,263 ]...... 135,335 ....... (8,736) | ..o | 1PE ... [12/10/1998 |......... 6.313
31368HTP8 .. | FNMA POOL #190558 5.5% ....|... |..... 5.500 [MTLY [01/01/2009 |............. |.coeiiinnnn. . 1,478779 ... 1,552,014 |.............. ... 1,478,779 |.... 1,469,078 |.......... 7113 85,361 ......... 7,083 . 1PE ... | 08/01/2000 |......... 7.249
31371HQ76 ..| FNMA POOL 252578 6.00% ....|... |..... 6.000 [MTLY | 06/01/2009 |............. |.coeeiinnnn. .. 1,266,740 |.... 1,319,879 | .............. .. 1,266,740 |.... 1,257,395 |.......... 6,599 ........ 79,383 (......... 4672 . 1PE ... | 03/01/2000 |......... 7.455
31373WQK2 .| FNMA POOL 305658 8% ....... |... |..... 8.000 |MTLY [02/01/2008 |........cccoo |eoeeiiiins it 324904 |...... 321,337 oo | 324904 |...... 328,166 |.......... 2142(........ 25707 |......... (665) | ..o | 1PE ... [ 05/17/1996 |......... 7.625
31374GMV6 . | FNMA POOL #313672 .......... ... |..... 7.024 |MTLY | 06/01/2007 |..........cooo |oviviinnn, .. 1,200,558 |.... 1,144,097 | .............. .. 1,200,558 |.... 1,227,760 | .......... 6,697 |........ 97,313 |....... (9,349) [ ..o 1PE ... [ 12/18/1998|......... 4.944
31375BU39 .. | FNMA MBS Pool 330102 15 Yr
6.5% oo 6.500 [MTLY | 01/01/2009 |...........o. | oo | 966,314 |...... 984,330 |....c..oviin | 966,314 |...... 962,644 |.......... 5332|........ 63,981 (......... 1,640 | .o [ 1PE ... | 01/03/2000 |......... 7.246
31376QTC7 ..|FNMA POOL 362447 7% ....... | ... |..... 7.000 |MTLY [07/01/2008 |........cocoo | eoeeiiiins it 473272 |...... 471750 ..o | 473272 |...... 475288 |.......... 2,752 ........ 33,022 |......... (436) | ..o | 1PE ... [ 11/08/1996 | ......... 6.925
31377M4P3 ..| FNMA POOL #381630  6.2%
5I01/ .o U PO 6.200 [MTLY | 05/01/2009 |............. |.ooeiiinnnn. .... 1,200,667 |.... 1,191,301 | .............. .... 1,200,667 |.... 1,204,564 |.......... 6,155|........ 73,867 ....... (1A73) | 1PE ... | 04/13/1999 |......... 5.967
31378HUH2 . | FNMA Passthru Pool # 399384 . |... |..... 7.500 [MTLY [09/01/2012 |.........cooo |, .. 2,676,977 ... 2,619,719 .............. .. 2,676,977....2,680,300......... 16,3731 ...... 196,479 |....... BA72) [ 1PE ... [ 12/21/2000 |......... 6.855
31381DYY5 ..| FNMA POOL 458027 7.312% ...|... |..... 7.312 |MTLY [ 05/20/2023 |........cocoo | e |t 979,590 |...... 967,323 ... | 979,590 |...... 979,944 |.......... 589%|........ 70,779 |......... (B27) | | 1PE ... [12/13/2000 | ......... 7.261
31384V2H4 .. | FNMA Pool #535476 ............ P 6.500 [MTLY |07/01/2029 |............. |.ooeiinnn. ... 2,567,407 |.... 2,589,942 |.............. ... 2,567,407 |.... 2,567,280 |......... 14,0291...... 154,317 [........... 127 1PE ... | 01/25/2001 |......... 6.825
31384VNW8 . | FNMA POOL 535105 5.00% ....|... |..... 5.000 |MTLY [04/01/2009 |.............|ooeieiinnn. ... 1,381,390 ... 1,474,305 |.............. ... 1,381,390 .... 1,364,193 |.......... 6,143(........ 73,715 ......... 8,786 (..o | 1PE ... [ 03/02/2000 | ......... 7.271
31384WB82 . | FNMA Pool 535663 7.50% ......|... |..... 7.500 [MTLY [01/01/2031 |..........ooo oo, ... 1947502.... 1,878,238 |.............. ... 1947502.... 1,947,203 |......... 11,739 ]........ 11,739 ........... 299 1PE ... | 11/28/2001 |......... 7.165
31385HQUY . | FNMA Pool 545067 7.50% ......|... |..... 7.500 |MTLY [05/01/2031 |.........ooo|oeiiiinn. ....1,585935(....1,528,605|.............. ....1,585935(.... 1,585,688.......... 9,554 (......... 9554 (........... 248 | 1PE ... [ 11/28/2001 |......... 7.157
31387A3Y9 .. | FNMA Pool #578715 ............ | ... |..... 6.000 |MTLY [09/01/2016 |...........co|oeeniiinne. ... 1,986,375|.... 1,954 987 |.............. ....1,986,375(.... 1,986,756 |.......... 9,775(........ 29,325(......... (B81) e | 1PE ... [ 09/25/2001 |......... 5.899
31387CLV1 .. | FNMA Pool #580040 ............ ... |..... 6.000 [MTLY [ 06/01/2031 |..........ooo |coveiiinnn. ..1,946,528 |....1,953211|.............. .. 1,946,528 |.... 1,946,497 |.......... 9,766 |........ 29,298 |............ K1 N 1PE ... | 09/25/2001 |......... 6.203
31387D3Q0 ..| FNMA Pool #581407 ............|... |..... 7.000 |MTLY [06/01/2031 |.........ocoo | oo s 924,521 |...... 908,998 |............. |t 924,521 |...... 924,622 |.......... 5302(........ 31,851 |......... (101) | oo | 1PE ... | 06/25/2001 |......... 6.596
31387FSF2 .. | FNMA Pool #582918 ............|[... |..... 6.500 [MTLY [ 06/01/2031 |..........ooo |ooveiiinn, ... 1223718 ... 1,225,082 |.............. ... 1,223,718 ... 1,223,742 | .......... 6,636 ........ 39815(........... (4) .o 1PE ... | 06/25/2001 |......... 6.630
31387H3W8 . | FNMA Pool 585013 ..............|... |..... 6.500 |MTLY [06/01/2014 |............. | .o, ... 1,927,345|.... 1,852,076 |.............. ... 1,927,345|.... 1,927,606 |......... 10,032]........ 10,032......... (261) .o | 1PE ... [ 11/13/2001 |......... 5.735
31387H5W6 . | FNMA Pool 585061 6.50% ......|... |..... 6.500 [MTLY [10/01/2031 |..........ooo oo, .... 3,004,078 .... 2,950,923 |.............. .... 3,004,078 .... 3,003,945 ......... 15,984 |........ 15984 |........... 183 1PE ... | 10/24/2001 |......... 6.417
31387KCA9 ..| FNMA Pool 586065 6.50% ...... T 6.500 |MTLY | 08/01/2031 |............. |[.............. ....2,915407.... 2,900,000 .............. ....2,915407|.... 2915407 |......... 15,708 | ..o | e [ 1PE ... | 12/05/2001 |......... 6.613
2699999 Subtotal - Special Revenue, Special Assessment - Single Class Mortgage-Backed/Asset-Backed Securitieq ... 60,139,502 | ... 59,857,872 ... XX X ... |...60,139,502|...60,145,135|........ 329,035 (.... 2,673,141 |........... 855 | ... XXX |.. XXX.. XXX
Special Revenue, Special Assessment - Defined Multi-Class Residential Mortgage-Backed Securities
* %k %
312908LN4 .. | FHLMC SERIES 1197 6.75% ... |... |..... 6.750 [MTLY | 02/15/2007 |..........cooe |cviiiinnn, .. 1,505,715].... 1,508,000 | .............. .. 1,505,715].... 1,506,351 |.......... 8,4821...... 101,790 ......... (486) | ..o i 1PE ... [ 11121999 |......... 6.920
312913WU6 . |FHG 4-B 6.50 11/25/22 .........|... |..... 6.500 |MTLY | 11/25/2022 | 07/25/2006 |..... 100.000...... 170,8351...... 171638 (... | 170,8351...... 170,726 |............ 930 |........ 11,156 |............ 18 [ 1PE ... [ 02/28/1994 |......... 6.717
3133T4HRO .. | FHLMC-GNMA REMIC 28 PB
6.4% 3/25/ ... U P 6.400 |MTLY [03/25/2020 |.........cco|eeineiinne. .... 1,088,858 |.... 1,079,802 |.............. .... 1,088,858 |.... 1,090,263 |......... 13,139 |........ 69,344 |......... (506) | ..o | 1. 05/03/1999 | ......... 6.384
313376556 .. | FHLMC Remic 1832 F 6.5% ... |... |..... 6.500 [MTLY [03/15/2011 |.........cooo oo, ....3,193915].... 3,250,000 |.............. ... 3,193,915 .... 3,207,734 | ......... 17,604 |...... 211,250 (......... 5595 .. 1PE ... | 06/06/1999 |......... 6.995
3133TH7L5 .. | FHLMC Remic 2104 PC6% .... |... |..... 6.000 |MTLY [07/15/2016 |.............|ooeineiinne. .. 4,025,478 (.... 4,000,000 |.............. ..4,025478|....4,035000]......... 20,000...... 240,000 ....... (4304) | .o 1PE ... [12/15/1998 |......... 5.997
3133THMV6 . | FHLMC CMO 2120 PH 6%
M5/ U PO 6.000 |MTLY [09/15/2011 |...........oo | oo, .. 3,425,935 (.... 3,400,000 | .............. .. 3,425935(.... 3,432,938 ......... 17,000]...... 204,000 ....... A76) | .o | 1PE ... [ 01/05/1999 |......... 5.970
3133TJMC4 ..| FHLMC REMIC 2127 TD 6%
A5/ U PO 6.000 |MTLY [01/15/2011 |...........o | .... 1,466,898 |.... 1,466,937 |.............. ... 1,466,898 |.... 1,468,709 |......... 21,666 |...... 114,088 (......... (B27) | oo | 1PE ... [ 05/11/1999 |......... 6.058
31358QDD4 . | FNMA Remic 92-164 PL7% ... |... |..... 7.000 [MTLY [ 09/25/2007 |.........ooe |eviiiinnn. ....2,032,903].... 2,000,000 |.............. ....2,032,903].... 2,065,000]......... 11,667 |...... 140,000 ...... (12,517) | oo 1PE ... | 07/13/1998 |......... 6.402
31359DL68 .. | FNMA REMIC 93-155TH 7% .. |... |..... 7.000 |MTLY [09/25/2010 |.............|.............. .. 1,315,559 (.... 1,340,000 |.............. .. 1,315,559 .... 1,308,803 |.......... 7,721 ... 93,800]......... 1554 (... 1PE ... [ 05/29/1997 |......... 7.664
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31359LAH8 .. | FNMA CMO G94-9PJ 6.5% ....|... |..... 6.500 |MTLY [08/17/2024 |.............|..ccccoeine. ... 1,317,491 |.... 1,300,000 |.............. .o 1,317,491 ... 1,319,957 |.......... 7,042(........ 84,5001....... (7)o 1PE ... [01/21/1999 |......... 6.494
31359SR69 .. | FNMA Gr Tr Series 2001-T4 CI A|... |..... 7.500 |MTLY [07/25/2028 |.............|.oeeiiinni. ... 3,223,262 |.... 3,128,954 |.............. ... 3,223,262 |.... 3,227,712 |......... 19,556 |...... 156,788 |....... (4450) | ..o 1PE ... [ 04/18/2001 |......... 7.195
31359UWA9 . | FNMA Remic 98-W56.5% ...... T P 6.500 [MTLY | 05/25/2023 |............. | .ccoooiiit. ....1502,119.... 1,500,000 |.............. ....1,502,119.... 1,503,374 |.......... 8,125|........ 97,500 |......... (667) ... | 1PE ... [ 08/25/1998 |......... 6.609
2799999 Subtotal - Special Revenue, Special Assessment - Defined Multi-Class Residential Mortgage-Backed
SBCUNMLIES ... ...24,268,968 |...24,145331|... XXX ...24,268,968 | ...24,336,567 |........ 152,932 (.... 1,524,216 |...... (19,583) | ... [ XXX |.. XXX .. XXX
3199999 Subtotal - Special Revenue, Special ASSESSMENt ... . 108,506,275 |. 107,885,427 |... XX X . 108,519,226 |. 108,596,310 ........ 826,214 |.... 4,779,789 |...... (85,726) | ... | XXX |.. XXX .. XXX
Public Utilities (Unaffiliated) - Issuer Obligations
15405CCH3 . | Central Maine 6.67% ............[... |..... 6.670| MS [01/30/2006 |.............|.ceeeeiinnn. .. 1,020,775(.... 1,000,000 | .............. ....1,020,775|.... 1,024,730 | ......... 22,233 |........ 39,0941....... (8,955) | ..o | 1PE ... [ 01/30/2001 |......... 6.180
845335BR8 .. | SOUTHWESTERN BELL TEL
725% 715/ ... 7.250(. JJ |07/15/2025 |............. | ..o .. 1,291,881 .... 1,300,000 |... 100.3140.... 1,304,082 |.... 1,291,251 |......... 43,460 (........ 94250 |........... 128 (. 1PE ... [ 02/22/1996 | ......... 7.439
912912AQ5 ..|US WEST CAP FDG  6.875%
TAS T 6.875(. JJ |07/15/2028 |............. | ... | 772,151 |...... 775,000 ]..... 86.6250 |...... 671,344 |...... 772,032 |......... 24569 1(........ 53,281 |............ 37 . 2. 06/24/1998 | ......... 7.025
3299999 Subtotal - Public Utilities (Unaffiliated) - Issuer Obligations ... ... 3,084,807 |.... 3,075,000 (... XXX ... |.... 2,996,201 .... 3,088,013 |......... 90,262 |...... 186,625(....... (B,790) | ..o XXX [.. XXX .. XXX
3899999 Subtotal - Public Utilities (Unaffiliated) .......................... .. 3,084,807 |.... 3,075,000 |... XXX ... |.... 2,996,201 .... 3,088,013 ]......... 90,262 |...... 186,625 |....... (8,790) | ... XXX [.. XXX .. XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00138PAA7 ..|AIG SunAmerica5.20% .........|... |..... 5200 MN |05/10/2004 |.............|..ccoooiinn. .. 1,507,169 .... 1,500,000 |.............. .. 1,507,169 .... 1,508,370 |......... 11,050 ........ 39,000]....... (1,201) | .o | 1PE ... [ 07/25/2001 |......... 5.045
001957AV1 .. [AT&T Corp.6% .....o.ovvveeee [ |onnnn 6.000| MS [03/15/2009 |............. |oeeeeeeiees |t 463,213 1...... 500,000 (.............. |...... 463,213 1...... 455955 (.......... 9,000f........ 30,0001......... 3754 . 2. 12/23/1999 |......... 7.562
001957AY5 .. | ATT&T Corp.6.5% .......ooeei | o |onnn. 6.500 [ MN [11/15/2006 |............. |.ccooeeeee | 799,883 1...... 800,000 |.........cooe |enns 799,883 1...... 799,880 (.......... 5778 | .o o Bl 2PE ... | 11/15/2001|......... 6.609
00209AAF3 .. | AT&T Wireless Svcs. 8.75% .....| ... |..... 8.750 [ MS |03/01/2031 |..........o.. | oo e 564,133 |...... 500,000 |.......cooooe |enns 564,133 |...... 564,140 |......... 14583 ... | D)o [ 2PE ... | 12/27/2001|......... 7.792
013817AB7 .. |AlcoaInc. 7.375% ................| ... |..... 7.375|. FA [08/01/2010 |............. | oo |t 529,404 |...... 500,000 (... 108.8870|...... 544,435 ...... 531,895|......... 15,672........ 38,002]....... (2,484) ..o 1PE ... [ 12/27/2000 | ......... 6.680
019754AA8 .. | Allamerica Finl. 7.625% ......... U 7.625( AO |10/15/2025 |............. | oo 1,499,047 1,375,000 |..... 95.8470|.... 1,317,896 1,504,841 (......... 22134 (...... 104,844 1....... (2,042) | ..o 1PE ... [12/11/1998 |......... 6.968
020012AEQ .. | Allstate Finl. Global Fdg. 6.50% .|... |..... 6.500|. JD [06/14/2011 |.............|..ccoeeinn. 1,057,281 1,000,000 (.............. 1,057,281 1,057,880 .......... 3,069 (........ 32,500]......... (599) [ ..o 1PE ... [ 11/14/2001 |......... 5.789
02261WABS . | Alza Corp. Zero Coupon .........| ... [..cooooene. MATR|[07/28/2020 |............. | .ccooeies |enn. 536,547 |...... 750,000 ... |t 536,547 |...... 530,156 | ..o [ 6,390 | ..o 1PE ... [ 05/03/2001 |......... 1.820
023551AJ3 ...| Amerada Hess Corp. 7.30% .....[... |..... 7.300|. FA [08/15/2031 |.............|oeeeeies |t 749,633 1...... 750,000 (..........coo |t 749,633 1...... 749,632 |......... 20,683 (... | e 2PE ... | 12/20/2001 |......... 7.437
023650AG9 ..| America West Airlines 8.057% .. |... |..... 8.057|. JJ [07/02/2020 |.............|.coiiiinn ... 1,601,321 |.... 1,469,488 |.............. .... 1,601,321 |.... 1,605,195 ]......... 58,869 |...........co. |t (B874) | .o 1PE ... | 08/27/2001 |......... 6.786
02378JAX6 .. | American Airlines 7.858% ....... U P 7.858| AO [10/01/2011 |..........oo | .... 2,050,000 .... 2,050,000 |.............. ....2,050,000].... 2,050,000 (......... 38,930 | ... e 1PE ... [ 09/26/2001 |......... 8.012
025537AB7 .. | American Elec Power Inc. 5.50%] ... |..... 5.500| MN [05/15/2003 |............. |.cocverenn.. .. 1,099,772 (.... 1,100,000 | .............. .. 1,099,772 ... 1,099,703 |.......... 7,731 ........ 31,090 |............ B9 . 2PE ... | 07/25/2001 |......... 5.592
02635PRGO . | American General Finance
5.875% oo P 5.875(. JJ [07/14/2006 |............. | oo |t 998,210 .... 1,000,000 |.............. |...... 998,210 (...... 998,050 (......... 26,927 (........ 29,049 (........... 160 (..o | 1PE ... [ 07/11/2001 |......... 6.008
026609AM9 . .| American Home Products 6.70% | ... |..... 6.700 | MS [03/15/2011 |............. oo, .. 1,497,518 (.... 1,500,000 | .............. .. 1,497518....1,497,375|......... 29,592 (........ 46,062 (........... 143 1PE ... [ 03/27/2001 |......... 6.837
029163AD4 .. | American RE Corp. 7.45% ... |... |..... 7.450(.JdD [12/15/2026 |............. |oeeeeees |t 991,232 ...... 875,000 (... 104.0350...... 910,306 |...... 996,529 (.......... 2,897 (........ 65,188 1....... (1,870) [ ..o i 1PE ... [12/18/1998 |......... 6.481
03235EAF7 .. | Amvescap PLC6.60% ...........|... |..... 6.600 [ MN |05/15/2005 |............. |.ccooeiinnn. .. 1,188,364 |.... 1,175,000 |.............. .. 1,188,364 |.... 1,190,726 |.......... 9909 |........ 59,400....... (2,362) | ..o | 1PE ... [ 09/04/2001 |......... 6.318
032511AP2 .. | Anadarko Petrol. Corp. Zero
Coupon ..o MATR|[03/07/2020 |............. | .ccooeiees |enn. 339,140 |...... 500,000 |..... 711250 ...... 355,625 (...... 328,750 | ..o [ TA33 | 2. 08/04/2000 |......... 2.159
036734AA9 .. | Anthem Insurance 9.0% .........|... |..... 9.000| AO [04/01/2027 |.........o.oo|eeeieaes |t 748909(...... 675,000 ... 100.6530...... 679,408 |...... 751,862 |......... 15,188 ........ 60,750 |......... (896) | ..o i 2PE ... | 05/01/1998|......... 8.145
037388AES .. | AON Capital Trust 8.205% ......|... |..... 8.205(. JJ |01/01/2027 |............. | 940,628 |...... 850,000 ..... 97.9540|...... 832,609 1...... 944,478 |......... 34,871 |........ 69,742 |....... (1,264) | ..o | 2. 09/02/1998 | ......... 7.406
03760AAD3 ..| Apogent Tech. Inc.2.25% .......|... |..... 2.250| AO [10/15/2021 |........cooo | e |t 285220 ...... 275000 (..........co |t 285220 ...... 285312 |.......... 1,306 ..o e 93) oo 2PE ... | 10/11/2001 |......... 2.031
042735AY6 .. | Arrow Electronic Inc. Zero
Coupon ..o MATR|02/21/2021 |............. | oo | 401,420 1...... 850,000 (.............. |...... 401,420 1...... 388,397 ..o e 13,023 ... 2PE ... | 05/11/2001 |......... 3.998
049164AU0 .. |Atlas AirInc. 7.20% ..............| ... |..... 7.200(. JJ |01/02/2019 |............. | 621,596 |...... 656,130 |.............. |...... 621,596 |...... 619,655 |......... 23,489 1(........ 47241 (........... 879 ... 1. 11/16/1999 | ......... 7913
053499109 ... | Avaya Inc. Zero Coupon .........|... |..ccoeoon. AO (1073172021 |......coooo | | 245823 1|...... 500,000 (.............. |..oons 245823 1|...... 244235 (... 1,588 ..o 1PE ... [ 10/26/2001 |......... 3.645
060505AD6 .. | Bank of America 7.80% ..........|... |..... 7.800|. FA [02/15/2010 |...........oo | ooeeeeees |t 998,739 1...... 900,000 (..........ooon |onnnnn 998,739 1...... 999,423 |......... 26520 (... | (684) | ..o 1PE ... [ 12/05/2001 |......... 6.161
06423AAM5 . | Bank One Corp. 6.50% .......... R PO 6.500 (. FA |02/01/2006 |.............|.cccooeiint. 3,583,379 .... 3,500,000 |.............. .... 3,583,379 3,587,400 (......... 94792 |........ 81,701 |....... (4,021) | .o 1PE ... [ 12/05/2001 |......... 5.930
065379ABS5 .. | Bank Tokyo-Mitsubishi Ltd. 8.40%... |..... 8.400| AO [04/15/2010 |.........ooo | eeeeees |t 799,371 1...... 800,000 (... 109.1150...... 872,920 |...... 799,280 |......... 14,187 |........ 67,200 |............ 88| . 1. 02/18/2000 | ......... 8.590
079857AG3 .. | Bellsouth Cap. Fdg. 7.75% ......|... |..... 7.750 . FA [02/15/2010 |.........ocoo | oeiiiis it 502,034 |...... 500,000 (... 109.4280 |...... 547,140 |...... 502,335 (......... 14,639 (........ 38,750 |......... (166) | ..o | 1PE ... [ 03/15/2000 |......... 7.829
097014AD6 .. | Boeing Capital Corp. 6.10% .....|... |..... 6.100| MS [03/01/2011 |............. | oo |t 750,979 1...... 750,000 (...........oo |t 750,979 1...... 751,020 |......... 15,250 ........ 21,985(........... @) [ 1PE ... | 06/25/2001 |......... 6.174
12189PAG7 ..| Burlington Northern Santa Fe
825% ... 8.251|. JJ [01/15/2021 |............. | .. 1,500,000 .... 1,500,000 ... 112.3160|.... 1,684,740 |.... 1,500,000 ]......... 57,069]...... 129,266 |........... () [ 1. 06/23/2000 | ......... 8.421
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12201PACO ..| Burlington Resources 6.40% ....|... |..... 6.400 . FA [08/15/2011 |............. | .o |t 499,017 |...... 500,000 (.............. |0 499,017 |...... 498990 |......... 11289 ... 27 2PE ... | 08/17/2001 |......... 6.531
125509AZ2 .. [ Cigna Corp 7.875% .............. U O 7.875( MN |05/15/2027 |............. | .o, .. 1,210,152 .... 1,200,000 | ... 104.8490|.... 1,258,188 1,209,914 |......... 12,075]........ 82,688 |........... Bd) oo [ 1PE ... [ 10/09/2001 |......... 7.972
125577AF3 .. | CIT Group Inc. 7.375% .......... R YO 7.375| MS [03/15/2003 |........coooo |eeeiiiis s 502,524 |...... 500,000 (... 105.0660 |...... 525,330 (...... 504,935(......... 10,858 (........ 36,875]....... (1,879 | .o | 1PE ... [ 09/28/2000 | ......... 7.052
14040EES? ..| Capital One Bank 6.50% ........ R 6.500 (. JJ [07/30/2004 |............. | oo | 750,869 |...... 750,000 (...........o |t 750,869 |...... 751,005|......... 20,990 (... | (136) [ ..o i, 2PE ... | 07/20/2001 |......... 6.555
14040KAMO . | Capital One Trust5.43% ........ R O 5.430 [MTLY | 01/15/2007 |............. | oot 2,071,436 2,000,000 .............. 2,071,436 2,072,344 |.......... 4827 |......... 9,050 |......... (908) | ..o | 2PE ... | 12/05/2001 |......... 4734
141781AL8 .. | Cargill Inc. 6.25% ................ R 6.250 | MN [05/01/2006 |.............|.cccoevnnn.n. 1,515,736 1,500,000 (.............. 1,515,736 1,517,340 |......... 15,625]........ 48438 1....... (1,604) [ ..o 1PE ... [ 06/27/2001 |......... 6.061
151191AJ2 ...| Celulosa Arauco y Const. 7.75% | ... |..... 7750 MS |09/13/2011 |............. | 599,436 |...... 600,000 |.............. |oonns 599,436 |...... 599424 |......... 13,950 ... | 12 2PE ... | 09/10/2001 |......... 7915
151313AE3 .. | Cendant Corp. Zero Coupon ... |... |........... MATR|02/13/2021 |............. | oo [ 413,571 1...... 650,000 (.............. |...... 413,571 1...... 405,562 | ..o e 8,008 (... | 2PE ... | 05/11/2001 |......... 2.400
184502AB8 .. | Clear Channel Comms. 2.625% |... |..... 2.625| AO [04/01/2003 |.........ocoo | eeeeees |t 184,348 |...... 175,000 (..........o.0 |oeen 181,530 ...... 184,806 (.......... 1,148(......... 2,297 (......... (458) | .o 2PE ... | 05/16/2001 |......... 2.101
184502AE2 .. | Clear Channel Comms. 1.50% ..|... |..... 1.500(.JD [12/01/2002 |.............[...ooooeei |t 423,152|...... 425,000]..... 97.6250|...... 414906 |...... 420,433 |............ 531 |......... 6,375|......... 1911 [ 2. 05/09/2000 |......... 2.005
184502AK8 .. | Clear Channel Communications
7.65% .o R 7.650| MS [09/15/2010 |.........ooo |eeeeees |t 699,780 |...... 675,000 (.............. |...... 699,780 |...... 701,424 |......... 15,204 |........ 45262 (....... (1,644) .o 2PE ... | 07/02/2001 |......... 7.203
201615DB4 .. | Commercial Credit Grp. 7.375% |... |..... 7.375| AO [04/15/2005 |.........ooo | eeeeeaes |t 498,154 |...... 500,000 (... 108.2150...... 541,0751|...... 497300 (.......... 7,785(........ 36,875|........... 504 ..o 1PE ... [ 02/23/2000 |......... 7.644
205887AX0 .. | Conagra Inc. 8.25% .............. U O 8250 MS [09/15/2030 |..........o.o | o | 326,933 |...... 300,000 |......ccoooe fenns 326,933 |...... 327,021 |.......... 7288 |......... 6,394 |........... (88) [ .o [ 2PE ... | 10/10/2001|......... 7.629
20825UABO .| Conoco Funding Co. 6.35% ..... R 6.350 | AO [10/15/2011 |...........oo | oo |t 499,204 |...... 500,000 (.............. |0 499,204 |...... 499,190 (.......... 6,703 (... | L U P 2PE ... | 10/03/2001 |......... 6.474
209864AT4 .. | Consolidated Rail 9.75% ........ R YO 9.750|. JD [06/15/2020 |.........ocoo | ioeiiiiiins [t 905,430 (...... 750,000 121.4640...... 910,980 ...... 923,468 |.......... 3250 |........ 73,125]....... (8,768) | ..o | 2PE ... | 04/23/1996 |......... 7.783
210805CQ8 ..| Continental Airlines 6.545% ..... R 6.545|. FA [02/02/2019 |.............|..ccoeeinn. .... 1,403,037 |.... 1,403,037 |.............. .... 1,403,037 |.... 1,403,037 |......... 38,007 |........ 91,829 | ..o e 2. 01211999 | ......... 6.652
210805DDE6 .. | Continental Airlines 7.707% ..... R 7.707| AO [10/02/2022 |.............|.ceeeeiinn. .. 1,053,049 (...... 975,483 |.............. .. 1,053,049 (... 1,054,458 |......... 18,586 |........ 37590]....... (1,409) [ ..o 2PE ... | 08/09/2001 |......... 6.728
222372AE4 .. | Countrywide Credit Zero Coupon|... |........... MATR|[02/08/2031 |............. |.cccoeeiis |enn 304,414 |...... 425000 ... |t 304,414 |...... 303,193 | ..o [ 1221 (o 2PE ... | 08/28/2001 |......... 1.153
22237AAB2 .. | Countrywide Capital 8.05% ..... R 8.050|. D [06/15/2027 |.........o.co|eeeeniis |t 877,086 |...... 880,000 103.0560 | ...... 906,893 1...... 877,017 .......... 3,148(........ 70,840 |............ 3 2. 11/16/1999 |......... 8.244
224044AR8 .. | Cox Communications 7.50% ....|... |..... 7.500 (. FA |08/15/2004 |............. | oo | 893,521 |...... 865,000 |.............. [...... 893,521 |...... 899,626 |......... 24508 (........ 32,438]....... (6,105) | ..o | 2PE ... | 05/18/2001|......... 6.214
224044AW7 . | Cox Communications 3.0% ..... R 3.000| MS [03/14/2030 |...........o. |eeeeneiees |t 185,000 ...... 185,000 (.............. [.oo.o. 185,000 ...... 185,000 (.......... 1,650 (......... 5550 (.............. Sl 2PE ... | 03/08/2000 |......... 3.023
224051AC6 .. |Cox Radio Inc. 6.25% ........... U O 6.250 [ MN |05/15/2003 |............. | oo | 435200 ...... 433,000 ... |t 435200 ...... 436,061 |.......... 3458 |........ 13,531 ......... (861) .o | 2PE ... | 06/06/2001 |......... 5.945
233331AC1 .. | DTE Energy Company 6.00% ...|... |..... 6.000 (. JD [06/01/2004 |............. | oo [t 998,168 1,000,000 |........ooeos o 998,168 |...... 997,750 |.......... 5000]........ 30,167 |........... A8 2PE ... | 05/23/2001|......... 6.175
233835AB3 .. | DaimlerChrysler 6.90% .......... R 6.900 | MS [09/01/2004 |.............|.coeeeeiees |t 497,644 |...... 500,000 (... 103.8820|...... 519,4101...... 496,140 |......... 11,500........ 34,500 |........... T8 .o | 2. 12/29M1999 |......... 7.223
235811ALO .. |Dana Corp. 7% ... R O 7.000( MS |03/01/2029 |............. | .o ....1,767,200.... 2,500,000 |..... 70.6880 |.... 1,767,200 |.... 2,284,960 | ......... 58,3331...... 175,000 ..... (520,074) [ ..o 3. 11/2211999 |......... 7.899
247367AP0 .. | Delta Air Lines Inc. 7.57% ....... R 7.570 | MN [05/18/2012 |.............|.ccceeinn. .... 1,089,211 |.... 1,000,000 |.............. .. 1,089,211 (.... 1,091,290 |.......... 9,042(........ 37,8501....... (2,079) [ ..o 1PE ... | 08/27/2001 |......... 6.484
25179MAA1 . | Devon Energy 4.9% ............. R O 4900 (. FA |08/15/2008 |.............|coeeeei e 497,467 |...... 500,000 100.0000...... 500,000 ...... 496,856 |.......... 9256 |........ 24500 (........... 321 2. 12/29/1999 | ......... 5.054
25271CAD4 ..| Diamond Offshore Drilling 1.5% .|... |..... 1.500| AO |04/15/2031 |........oooo e e 468,194 |...... 550,000 (.............. |...... 468,194 |...... 467,775|.......... 1,742 A9 1PE ... [ 10/15/2001 |......... 2.203
254067AG6 .. |Dillards Inc.6.69% ............... R 6.690|. FA [08/01/2007 |............. | oo |t 835,519.... 1,000,000 ..... 87.7820|...... 877,820 |...... 803,740 |......... 27,875(........ 66,900 ........ 20984 (. ... 3. 05/24/2000 | ........ 10.960
25469HBD4 . .| Walt Disney C0.5.8% ........... U O 5.800 (. FA |10/27/2008 |............. | ..ol ... 1,113,875].... 1,200,000 | .............. 1,113,875 1,069,262 |......... 23,973 (........ 69,600 ......... 9506 ..o 2PE ... | 10/10/1996 |......... 7.275
25746UABS . .| Dominion Resources 7.625% ... |... |..... 7.625(. JJ [07/15/2005 |............. | oo | 519,557 |...... 500,000 (.............. |0 519,557 |...... 522,600 |......... 17,580 ........ 19,062 ....... (B043) [ ..o 2PE ... | 05/15/2001 |......... 6.475
263534BH1 .. | DuPont De Nemours 6.75% ..... R YO 6.750| AO [10/15/2004 |...........o.|oeeoeiiins feinns 496,584 |...... 500,000 |... 107.1590...... 535,795 |...... 494505 (.......... 7125|........ 33,750 |......... 1,075 . 1PE ... [12/29/1999 |......... 7147
263534BJ7 ...|DuPont6.875% .................. R 6.875| AO [10/15/2009 |.............|.coeeeeninn. 1,034,831 .... 1,000,000 (... 107.6800 |.... 1,076,800 1,038,220 |......... 14514|........ 68,7501 ....... (B370) [ ..o i 1PE ... [ 12/27/2000 | ......... 6.402
26817QAC4 . | Dynex Capital 7.875% .......... R YO 7.875(. dJ [07/15/2002 |...........oo | o 805,303 |...... 800,000 (... 101.9210...... 815,368 |...... 836,296 |......... 29,050 (........ 63,000]....... 9377) | oo | 1PE ... [ 05/20/1998 |......... 6.713
268766BR2 .. | EOP Operating Conv Variable
Rate ............................. R O 7.000( MN [11/15/2008 |............. | oo | 408,926 |...... 400,000 |.......cooooe | 408,926 |...... 409,688 |.......... 3578 |........ 14500 (......... (761) | | 2PE ... | 05/07/2001 |......... 6.700
26882PAL6 .. | Erac USA Finance Co.8.25% ...|... |..... 8.250 | MN [05/01/2005 |.............|.eeeeenenne. .... 1,060,272 |.... 1,000,000 |.............. .... 1,060,272 |.... 1,065,780 |......... 13,750 ........ 41,250 (....... (5,508) [ ...ovvveies i 2PE ... | 08/28/2001 |......... 6.318
277432AD2 .. | Eastman Chemical 7.6% ........ R 7.600|. FA [02/01/2027 |.............|.coeeiinn. .. 2,080,092 |....2,000,000]..... 88.0090|.... 1,760,180 |.... 2,082,980 |......... 63,333 ]...... 152,000 (....... AT [ 2. 03/18/1999 | ......... 7.383
284129AC7 .. | Elan Finance Zero Coupon ...... U O MATR([12/14/2018 |............. | ... | 327,349 |...... 475000 ... |l 327,349 |...... 314188 | ... 6,016 ... o 2PE ... | 05/15/2001|......... 2.315
285659AE8 .. [EDS Corp 7.125% ............... R 7.125| AO [10/15/2009 |...........oo | eeeeees |t 879,809 1...... 887,000 1054390 ...... 935244 |...... 878,525|......... 13,342........ 58,674 |........... TG 1PE ... [ 07/02/2001 |......... 7.396
285661ABO0 .. | EDS Zero Coupon ............... U TR AO [10/10/2021 |............. oo e 372,721 |...... 475000 ... |t 372,721 |...... 371620 | ..o [ 1100 [ 1PE ... [ 10/04/2001 |......... 1.234
302570AK2 .. | FPL Group Capital 7.625% ...... R 7.625| MS [09/15/2006 |.............|.coceeenenn.n. 1,511,508 1,400,000 (.............. 1,511,508 1,522,776 |......... 31,432|........ 38,125|...... (11,268) | ..o i 1PE ... [ 10/16/2001 |......... 5.757
31331FAX9 .. | Federal Express 6.72% .......... U O 6.720 (. JJ |01/15/2022 |............. | ... 1,189,054 1,189,054 |.............. 1,189,054 1,189,054 |......... 36,845|........ 79,904 | ..o e [ 1. 06/30/1998 | ......... 6.833
318522AC3 .. | First American Corp. 4.5% ...... R O 4500 AO |04/15/2008 |..........o.. | coeeeii | 176,185(...... 175,000 |.............. ... 176,185(...... 176,300 (.......... 1,662(......... 3,741 |......... (115) | | 2PE ... | 04/19/2001|......... 4.425
319963AD6 .. | First Data Corp. 2% .............. R 2.000| MS [03/01/2008 |.............|eeeeeiees |t 572,588 ...... 550,000 (.............. |.ooons 572,588 ...... 575,002 (.......... 3,667 (......... 5592(....... (RA414) [ 1PE ... [ 05/10/2001 |......... 1.316
337932AC1 .. | FirstEnergy Corp. 7.375% ....... R O 7.375( MN [11/15/2031 |............. | oo | 613,267 |...... 600,000 |.............. |ooens 613,267 |...... 613,284 |.......... 5654 | ... | (A7) oo [ 2PE ... | 11/13/2001|......... 7.323
345370BY5 .. | Ford Motor Co. 6.625% .......... R 6.625| AO [10/01/2028 |............. |oeeeeees |t 686,823 ...... 750,000 ..... 82.9460|...... 622,0951...... 685,305 |......... 12,422........ 49688(........... TAB| ..o 2. 11/16/1999 |......... 7.484
345397HG1 .. | Ford Motor Credit 7.5% .......... U O 7.500(.JD |06/15/2004 |............. | 502,194 |...... 500,000 ... 105.5550]...... 527,775 |...... 503,720 |.......... 1,667(........ 37,500......... (70) | .o 2PE ... | 12/29/1999 |......... 7.435
345397RR6 .. | Ford Motor Credit 7.2% .......... R 7.200|. JD [06/15/2007 |.........ccco|eveinnninn. ....2,100,844 |.... 2,000,000 ... 100.5800.... 2,011,600 |.... 2,145,660 .......... 6,4001...... 144,000 ...... (15,232) | ..o i 2. 02111999 | ......... 6.195
345397TR4 .. | Ford Motor Credit C0.6.875% .. 1... |..... 6.875]. FA [02/01/2006 |.........o.ooeeeveeeee.... .. 1,017,508 1.... 1,000,000].............. .. 1,017,5081.... 1,019,390 ......... 286461(........ 34,662]....... (1.882) 1. e 2PE ... 06/28/2001 |......... 6.483
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345397TY9 .. | Ford Motor Credit Co. 7.25% ....|... |..... 7250 AO [10/25/2011 |...........oo | oo [t 747195|...... 750,000 (...........o |t 747195|...... 747158 |.......... 9969 (... | 37| | 2PE ... | 10/22/2001 |......... 7.437
35177PAA5 .. |France Telecom SA .............. U O 7.200( MS |03/01/2006 |.............|coeeii | 521,917 |...... 500,000 |.........oooe fenns 521,917 |...... 523,365 |......... 12,000 ... |t (1,448) | ..o | 2PE ... | 09/07/2001 |......... 6.086
362337AG2 ..|GTENORTH ..................... PR PO 6.900( MN [11/01/2008 |............. | oo | 489,176 |...... 500,000 |... 104.6510{...... 523,255 |...... 486,885 |.......... 5750 |........ 34500......... 1186 ..o | 1PE ... [12/29/1999 |......... 7.442
369622CQ6 ..| G E CAPITAL 85% ............. R 8.500|. JJ [07/24/2008 |.............|.coeeiinn. .... 1,093,403 |.... 1,000,000 ... 115.5560 |.... 1,155,560 |.... 1,143,000 |......... 37,069]........ 85,0001...... (11,029) | ..o 1PE ... [ 11/05/1996 | ......... 6.830
370424FV0 .. |GMAC 8.875% ................... R O 8.875(.JD |06/01/2010 |............. | oot .. 1,844,800.... 1,625,000 |... 107.5000(.... 1,746,875(.... 1,903,914 |......... 12,018]...... 144219 1(...... (19,056) | ...ooovveeee | 2PE ... | 08/13/1999|......... 6.867
370425QW3 . |GMAC ...................o R 5750 MN [11/10/2003 |............. |.ooeeeeees |t 752,402 ...... 750,000 (... 101.7980|...... 763,485|...... 755,858 |.......... 6,109(........ 43125(....... (1196) [ ..o i 2. 12/04/1998 |......... 5.644
370425RT9 .. | General Motors Acceptance Corp
NtS .o R 6.750 (. JJ [01/15/2006 |............. |.oeeeeiees |t 800,165(...... 800,000 (.............. |...... 800,165(...... 800,194 |......... 249001........ 27,600 (........... @Y. [ 2PE ... | 02/23/2001 |......... 6.858
381317AF3 .. | GOLDEN WEST FINL 8.375% ..|... |..... 8.375| AO |04/15/2002 |............. | oo | 755,328 |...... 750,000 |... 101.7070{...... 762,802 ...... 807,780 |......... 13,260 (........ 62,812]...... (17,690) | ..o | 1PE ... [12/08/1998 |......... 5.961
381317AK2 .. | GOLDEN WEST FINL 6.7% ....|... |..... 6.700|. JJ [07/01/2002 |.............|.ceeeiinn .. 1,123,918 .... 1,125,000 |... 102.0370|.... 1,147,916|.... 1,113,131 |......... 37,688 |........ 75375|......... 2,057 (..o 1PE ... [ 03/20/1998 | ......... 7.019
38141GAV6 ..| Goldman Sachs Group Note 1%
Conv .o R 1.000|.JD |12/12/2007 |.........coo e | 350,000...... 350,000 (...........o |oinns 350,000...... 350,000 (............ 185(......... 3,500 (..o | 1PE ... [ 12/05/2000 | ......... 1.002
38141GAZ7 ..| Goldman Sachs Group 6.875% .|... |..... 6.875(. JJ |01/15/2011 |............. | 764,340 |...... 750,000 ... |t 764,340 |...... 764,932 |......... 23,776 |........ 25,638 (......... (593) | .o | 1PE ... | 06/25/2001 |......... 6.699
404280AA7 .. |HSBC HLDGS PLC 7.5%
TAS R O 7.500(. JJ |07/15/2009 |............. | ... 1,749,951 |.... 1,750,000 | ... 108.1100(.... 1,891,925|.... 1,749,930 |......... 60,521 ...... 131,250 (............ 27| 1PE ... [07/23/1999 |......... 7.641
416515AC8 .. |HARTFORD FIN SERV 6.375%... |..... 6.375| MN [11/01/2008 |.............|..cccooninnn. .... 1,661,727 |.... 1,700,000 |... 101.2620|.... 1,721,454 |.... 1,656,704 |......... 18,062 ]...... 108,375(......... 4060 (... | 1PE ... [ 04/03/2000 | ......... 6.930
42222GAAG ..|Health Net Inc. 8.375% .......... U O 8.375( AO |04/15/2011 |............. | ... .. 1,146,102.... 1,150,000 | .............. .. 1,146,102.... 1,145,906 | ......... 21,135(........ 49,198 |........... 196 ..o [ 1. 04/09/2001 |......... 8.606
428236AC7 ..|HEWLETT PACKARD CV ZERO
CPN10M4/ ....................... U O MATR[10/14/2017 |............. | ... | 519,517 |...... 800,000 |..... 472500 ...... 378,000 ...... 484927 | ... 14038 ... | 1PE ... [12/30/1999 |......... 2.778
441812JT2 ...| Household Financial 6.5%
01/24/06 .......................... R 6.500|. JJ [01/24/2006 |.............|..cccoeinn.. .. 1,014,080 (.... 1,000,000 |.............. .. 1,014,080 (.... 1,016,090 |......... 28,347 (........ 32,500]....... (2,010) [ ..o 1PE ... [ 04/30/2001 |......... 6.197
460690AJ9 ...| Interpublic GroupCo ............. R 1.870|.JD |06/01/2006 |............. [.eeeeeeeeees |oennnn 349,009 (...... 350,000..... 78.5000(...... 274750 |...... 349,075(............ 545|......... 6,545(........... 175 2. 05/12/2000 | ......... 1.958
46625HAF7 ..|J P Morgan Chase & Co.6.125%| ... |..... 6.125( AO [10/15/2008 |............. | oo | 480,537 |...... 500,000 |... 100.1250]...... 500,625 (...... 478,340 |.......... 6,465|........ 30,625]......... 2192 ... 1PE ... [12/27/2000 |......... 6.969
492386AP2 .. | Kerr-Mcgee 5.25% 02/15/10 Cony... |..... 5250 (. FA [02/15/2010 |............. | oo |t 316,4791...... 300,000 (... 103.0000{...... 309,000...... 319,420 (.......... 5950(........ 15,750 |....... (1,679) [ ..o 2. 03/21/2000 | ......... 4,502
493267AA6 .. | Keycorp New 6.75% 03/15/06 ...[... |..... 6.750 [ MS |03/15/2006 |.............|.coooeeeii | 151,970 1...... 150,000 |.............. ... 151,970 1...... 152,238 (.......... 2,981 |......... 5062]|......... (268) | ..o | 1PE ... [ 04/30/2001 |......... 6.491
524660AR8 .. | Leggett & Pratt Inc 7.65% 2/15/0§... |..... 7.650|. FA [02/15/2005 |............. |oeeeeeees |t 516,798 |...... 500,000 (... 106.6030|...... 533,0151...... 521,535|......... 14450]........ 38,250 1....... (4724) oo 1PE ... [ 12/27/2000 | ......... 6.549
524908BY5 .. | LEHMAN BROS HLDG
6.625% 2/05/ .................... R 6.625|. FA [02/05/2006 |.............|.coeeeveiees |t 847900 (...... 850,000 (... 103.6730...... 881,220 |...... 846,719 |......... 22,838 1........ 56,312 ........... 433 1. 01/291999 | ......... 6.807
524908DD9 .. | Lehman Brothers 6.25% 05/15/0.... |..... 6.250 | MN [05/15/2006 |.............|coeeeeeiens feinns 509,721 |...... 500,000 |.......cooooe |enns 509,721 |...... 510,465 |.......... 3,993 |........ 16,059 (......... (744) | ..o 1PE ... [ 08/13/2001 |......... 5.823
530715AF8 .. | Liberty Media 4.00% Of 11/15/29|... |..... 4.000| MN [11/15/2029 |............. | oo |t 416,295|...... 400,000..... 73.0000...... 292,0001...... 417,000 (.......... 2,044 (. ... 16,000 ......... (152) [ .ooee 2. 01/05/2000 | ......... 3.816
530715AM3 . .| Liberty Media AT&T Corp. Conv |... |..... 3.500 (. JJ [01/15/2031 || [ 200,858 ...... 200,000 |......ocoee |t 200,858 |...... 200,875 |.......... 3228 |......... 3578 |........... (A7) oo [ 2PE ... | 01/04/2001|......... 3.507
534187AL3 .. |[LINCOLN NATLCORP .......... U O 7.000( MS |03/15/2018 |............. |..coooeiit. 1,662,914 1,600,000 |..... 98.1370|.... 1,570,192 1,668,896 |......... 32,978 ...... 112,000 ....... (2126) | ..o | 1. 12/23/1998 | ......... 6.710
539830AE9 .. | LOCKHEED MARTIN 7.65% ...|... |..... 7.650| MN [05/01/2016 |............. |oeeeeeees |t 893,604 |...... 850,000 (... 108.8190|...... 924,962 |...... 898,372 |......... 10,838........ 65,025]....... (,734) oo 2PE ... | 04/28/1999|......... 7.205
539830AF6 .. | LOCKHEED MARTIN 7.75% ...|... |..... 7.750 [ MN [05/01/2026 |............. | oo | 794,775 |...... 800,000 |... 107.8610...... 862,888 |...... 794,446 |......... 10,333 ........ 62,000 |............ T 2PE ... | 07/24/1996 |......... 7.963
544156l15 .... | Nestle Australia 1.25% 04/27/05 |... |..... 1250 AO |04/27/2005 |..........co. oo | 189,507 |...... 200,000 (........cooe |t 189,507 |...... 184,812(.......... 1,694 |......... 2,500 (......... 2,958 (... 1PE ... [ 09/05/2000 |......... 2.943
548661CC9 ..| Lowes Companies Inc. 7.50% ...|... |..... 7.500(.JD |12/15/2005 |.........cooo | o 519,639 1...... 500,000 ... |enns 519,639 1...... 523,380 |.......... 1,667(........ 37,500]....... B741) | 1PE ... [ 02/12/2001 |......... 6.463
548661CF2 .. [LOWE’S CO. 0.00% 02/16/2021 |... |........... MATR|[02/16/2021 |............. | ..o | 476,775 |...... 650,000 |.............. |...oes 476,775 |...... 474012 ..o 2763 ... 1PE ... [ 08/29/2001 |......... 1.634
55263EAF2 .. | MBNA Corp. 6.15% .............. R 6.150 (. FA [10/01/2003 |............. |.coeeeees |t 646,6151...... 640,000 (.............. |...... 646,6151...... 648,174 |......... 14869 ........ 19,6801....... (1,558) [ ..o i 2PE ... | 07/24/2001 |......... 5.600
5526E0AHS6 ..| MBNA America Bank NA7.75% |... |..... 7.750 [ MS |09/15/2005 |............. | oo | 513,824 |...... 500,000 ... |enns 513,824 |...... 516,755 |......... 11,410........ 38,319|....... (2,931) | .o | 2PE ... | 01/24/2001|......... 7.011
559222AG9 ..| MAGNA INTL CONV  4.875%
215/ . R O 4.875(. FA |02/15/2005 |............. | oo | 401229 |...... 400,000 |... 102.2500...... 409,000 ...... 404546 |.......... 7,367 |........ 14,625(......... (822) | ..o | 2. 05/07/2001 |......... 4.839
571748AB8 .. | Marsh & McLennan Cos. 6.625%|... |..... 6.625|. JD [06/15/2004 |.............|..ccoeininn.. .. 1,693,049 (.... 1,675,000|... 105.6190.... 1,769,118 |.... 1,692,782|.......... 49321(........ 92,7501 ....... (RA79) .o 1PE ... [ 07/02/2001 |......... 6.253
571903AA1 .. | Marriott Intl. Zero Coup. 05/08/21|... |........... MATR|[05/08/2021 |............. | cccoeeies | 194,674 1|...... 225000 ..o | 194,674 1|...... 198,714 ..o 961 | ..o 2PE ... | 05/03/2001 |......... 0.751
574599AP1 .. [Masco Corp. 6.125% ............ R 6.125| MS [09/15/2003 |............. |.coeveeninn. .. 1,013,987 (.... 1,000,000 |.............. .. 1,013,987 (.... 1,017,385 |......... 18,035]........ 30,625]....... (8,398) [ ..o i 2PE ... | 07/23/2001 |......... 5.327
574599AW6 . | Masco Corp 0.00% 07/31 ....... PR PO MATR|[07/20/2031 |............. | ..o | 393,884 |...... 975,000 ... |t 393,884 |...... 389610 |.....ooee [ 4274 ... 2PE ... | 08/23/2001|......... 3.114
577778BB8 .. | May Department Stores 7.625% |... |..... 7.625|. FA [08/15/2013 |.............|.coceeinn. .. 1,588,787 (.... 1,500,000 |.............. .. 1,588,787 (.... 1,593,090 ......... 43,2081 ...... 114,375....... (4,303) [ ..o 1PE ... [ 02/08/2001 |......... 6.995
577778BN2 .. | MAY DEPARTMENT STORES
CO.NOTE8% ........evvvnnn R 8.000|. JJ [07/15/2012 |.........o.oo|oeeeis |t 999,087 |.... 1,000,000 |... 111.8340(.... 1,118,340 ...... 999,010 ......... 36,889 ........ 80,222 |............ 54 . 1PE ... [ 07/11/2000 | ......... 8.174
58013MDE1 . | McDonalds Corp MTN 5.95%
1/15/08 5.9501. JJ [01/15/2008 1,998,511 2,000,000 1,998,511 1,998,360 54,872 59,500 151 1PE 03/27/2001 6.054
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585055AA4 .. | Medtronic Inc. 1.250% ........... P PO 1.250 | MS [09/15/2021 |.........ooo oo [ 189,753 ...... 180,000 |........oceeen |onnnnn 189,753 ...... 189,767 |............ 666 [......cooves [ (4) . [ 1PE ... [ 12/20/2001 |......... 0.951
590188JK5 ...| MERRILL LYNCH 6.375% OF
10/08 .o U PO 6.375| AO |10/15/2008 |..........co. |oveeeiiins | 470,435(...... 500,000 (... 101.9400]...... 509,700 ...... 464,180 (.......... 6,729 ........ 31,875(......... 3242 . 1PE ... [ 12/29/1999 |......... 7.643
590188JP4 ...|MERRILLLYNCH ................ U PO 6.000|. FA [02/17/2009 |...........o. | oo |t 273914 |...... 275,000 ..... 99.5820...... 273,850 (...... 273592 |.......... 6,142(........ 16,500 |........... LB P PO 1PE ... [ 02/09/1999 |......... 6.161
59018YJL6 ...| Merrill Lynch MTN 6.13% ........ R PO 6.130| MN |05/16/2006 |............. |.coeeviiis |oennes 500,000 ...... 500,000 [......covveen | ennnn 500,000 ...... 500,000 .......... 3,831 |........ 15,325 | .o | [ 1PE ... | 05/11/2001 |......... 6.224
604074AA2 .. | Minnesota Life Ins. C0.8.25% .. |... |..... 8.250 | MS [09/15/2025 |...........c.|oeiiiinn. 1,115,403 1,000,000 |.............. .... 1,115,403 1,115,460 |......... 24292 (. ... (B7) oo [ 1PE ... [ 12/20/2001 |......... 7.356
616880BM1 ..|MORGANJP 6.7% ............ U PO 6.700 | MN [11/01/2007 |...........o. | oo foeiits 478,348 |...... 500,000 (... 104.2050|...... 521,0251...... 473215(.......... 5583(........ 33500]......... 2,851 [ 1PE ... [ 02/17/2000 | ......... 7.779
617446DES6 .. | M Stanley D Witter 5.625% ...... P PO 5625|. JJ |01/20/2004 |...........o. |ooveiiiis | 485568 ...... 500,000 (... 101.2500...... 506,250 ...... 473350 ......... 12,578 |........ 28,125|......... 6,323 ... 1. 12/271999 | ......... 7.290
617446DQ9 ..| Morgan Stanley Dean Witter ... |... |..... 0.500|. D [12/13/2004 |...........co|oeiiiiiins |t 550,000 ...... 550,000 (......ocoeen |t 550,000 ...... 550,000 (............ 138......... 2750 (oo e 1PE ... [ 12/08/1999 |......... 0.501
617446GJ2 .. | Morgan St Conv Nt .50%
03/30/2008 .............oeeinn U PO 0.500 | MS [083/30/2008 |........cocoo | iviniiiins it 300,000...... 300,000 (.....ocoveen | 300,000...... 300,000 (............ 379 ... TA2 | o | 1PE ... [ 04/02/2001 |......... 0.501
617446GL7 .. | Morgan Stanley Dean Witter
6.10% .o T PO 6.100| AO |04/15/2006 |............. |.coeveiennnn. .. 1,249,199 ... 1,250,000 | .............. .. 1,249,199 ... 1,249,090 |......... 16,097 |........ 36,431 (........... 109 [ 1PE ... | 05/18/2001 |......... 6.211
626717AA0 .. [ MURPHY OIL 7.05% 5/01f... |..... 7.050| MN |05/01/2029 |............. |ooeeieiins | 221,385(...... 225,000 ..... 96.1730{...... 216,389 ...... 221,281 |.......... 2,644 1........ 15,862 |............ A2 1PE ... | 05/05/1999 |......... 7.314
629568AD8 .. | Nabors Ind. Zero Coupon
06/20/20 ..o U PO MATR|06/20/2020 |............. |.oeveeiins forinns 215,432 |...... 325,000 (..o |t 215,432 |...... 212,875 .o e 2557 oo 1PE ... [ 06/18/2001 |......... 2.251
637432CH6 .. | NAT RURAL UTL 5.50% 01/05 . |... |..... 5500|. JJ |01/15/2005 |........ocooe |eeeiiiiis | 464522 |...... 485,000 (... 100.1250...... 485,606 ...... 453194 |......... 12,300 ........ 26,675(......... 5,861 ..o | 1PE ... [ 12/29/1999 |......... 7.193
638585AJ8 ...| NATIONSBANK 7.75% 8/15/04 .|... |..... 7.750|. FA |08/15/2004 |............. | oo | 505,835{...... 500,000 (... 108.8540...... 544270 (...... 509,615(......... 14,639 ........ 38,750 ....... (1,957) [ .o 1. 12/29/1999 | ......... 7.385
652482AY6 .. | News America Inc. Conv. ........ U PO MATR|02/28/2021 |...........o. | oo s 346,812 |...... 675,000 ..... 49.3430|...... 333,062 ...... 337,376 | oo e 9436 (..o | 2PE ... | 04/27/2001 |......... 3.537
65473QAJ2 .. | Nisource Finance Corp.7.875 .. |... |..... 7.875| MN |11/15/2010 |.........cooo | | 671,808 (...... 600,000 |.......coevn | ennnn 671,808 1...... 673,056 |.......... 6,038]........ 23,625]....... (1,248) | ..o 2PE ... [10/17/2001 |......... 6.201
655664AG5 ..| NORDSTROM 5.625% DUE
11509 ..o R PO 5625|. JJ |01/15/2009 |........ocooo |oveiiiiiis | 871,662 .... 1,000,000 |..... 89.4720...... 894,720 ...... 868,080 (......... 25938 ... 3,582 . 2PE ... | 09/26/2001 |......... 8.211
655664AJ9 ...| Nordstrom Inc. 8.95% 10/15/05 . |... |..... 8.950| AO [10/15/2005 |........ccooo|evviniiinnn. .. 1,495,560 |.... 1,500,000 |... 108.0420|.... 1,620,630 |.... 1,494,450 ......... 28,342 (...... 131,267 (......... 1242 .. 2PE ... | 10/19/2000|......... 9.248
656568AA0 .. [ NORTEL NETWORKS 4.25%
09/01/2008 ................ U PO 4250 MS |09/01/2008 |.........cco.|eveeviiis | 100,595 ...... 100,000 |.....ovvveeen |onnenn 100,595 ...... 100,625 .......... 1,606 ..o [ BO) oo e 2PE ... | 08/10/2001 |......... 4191
667294AW2 . | Northwest Airlines Inc. 7.041% .| ... |..... 7.041|.JD [04/01/2022 |............. | ....1,049,189.... 1,000,000 .............. ....1,049,189|.... 1,049,580 |......... 41,072........ 46,940 |......... BN [ 1PE ... | 08/30/2001 |......... 6.706
66938FJT2 ...| Norwest 6.75% Of 6/15/07 ...... U PO 6.750|. D [06/15/2007 |.........coco|oeiniiinnn. .. 1,038,819 (.... 1,000,000 |.............. .. 1,038,819 (.... 1,042220|.......... 3,000........ 67,500]....... (B401) | | 1PE ... | 06/05/2001 |......... 5.995
671400AL3 .. | Oak Industries Inc. Conv 4.875% ... |..... 4.875| MS |03/01/2008 |..........co. |oveeviiis | 198,788 |...... 175,000 ... |oenen 198,788 |...... 200,592 .......... 2,844 1......... 4266 |....... (1,804) [ ..o 2PE ... | 06/28/2001 |......... 2.500
69334TAAG6 .. | PG & E Natl Energy 10.375% .. |... [....10.375| MN [05/16/2011 |.............|....coooeinit. .. 1,110,769 (... 1,125,000 | .............. 1,110,769 (... 1,110,229 | ......... 14590........ 56,090 |........... 540 | oo 1PE ... [ 05/17/2001 |........ 10.871
69344MAC5 . | PMI Group Inc. 2.50% ........... P PO 2500|. JJ |07/15/2021 | ... | 375,000 ...... 375,000 (....ccoiiies | 375,000 ...... 375,000 .......... 4297 | e e 1PE ... | 07/10/2001 |......... 2.516
718507BQ8 .. | PHILLIPS PETROLEUM CO
NOTE8.75% ..o U PO 8.750| MN |05/25/2010 |........ccooe |evveevinis | 896,315...... 900,000 (... 116.3940|.... 1,047,546 |...... 895,869 |.......... 7875|........ 78,750 (......... (188) [ .o i, 2. 05/18/2000 {......... 9.015
723484AB7 .. | Pinnacle West Cap 6.40% ....... U PO 6.400| AO [04/01/2006 |.........ocoo|eoeeeeiins feints 769,158 |...... 770,000 (..o | 769,158 |...... 769,002 |......... 12,320 ........ 25188 (........... 156 [ oo 2PE ... | 09/04/2001 |......... 6.533
742718BMO .. | Proctor & Gamble 6.87% Of
9M5/09 ... U PO 6.875| MS [09/15/2009 |...........oo|oeiiiiiins foeiits 483,744 |...... 500,000 (... 108.0520|...... 540,260 |...... 481,016 |......... 10,122 ........ 34,375|......... 1,556 | ..o [ 1PE ... [ 02/17/2000 | ......... 7.575
743263AC9 .. | Progress Energy Inc. Sr. Note
6.75 U PO 6.750 | MS [03/01/2006 |.............|.coeeiinnn. .. 1,060,449 (.... 1,000,000 |.............. .. 1,060,449 (.... 1,063,110 |......... 22500 (... | (2,661) ..o | 2PE ... | 10/17/2001 |......... 5.187
74834LAF7 .. | Quest Diagnostic 1.75%
11/30/2021 ... O 1.750 | MN [11/30/2021 |.......ocooo oo | 188,935]...... 190,000 | ..o |onnnnn 188,935]...... 188,930 |............ 286 ..o Sl 2PE ... [ 11/19/2001 |......... 1.792
74912EAE1 ..|R & B Falcon Corp. 6.50% ...... U PO 6.500| AO [04/15/2003 |........coooi | eveiiiiins |t 741,228 |...... 730,000 (..o | 741,228 |...... 744,673 |......... 10,017 ]........ 23,725(....... (8,445) | ..o 2PE ... | 08/02/2001 |......... 5.321
74913EAKBG ..| Qwest Capital Funding 5.875% . |... |..... 5.875|. FA [08/03/2004 |.............|.ceeiiiiis |t 504,136 |...... 500,000 (.......ccoeen |onnnn 504,136 |...... 504,715|......... 12,321 | (579 | | 2PE ... | 08/09/2001 |......... 5.604
754603AB4 .. | RAYCHEM 7.2%1015/|... |..... 7.200| AO [10/15/2008 |..........oo. |coviiiinnn. .... 2,473,180 .... 2,500,000 |... 104.5070.... 2,612,675 |.... 2,466,605 ......... 38,000f...... 180,000 ......... 2934 . 2PE ... | 08/15/1999|......... 7.544
755111AF8 .. |RAYTHEONCO 7.2% .......... U PO 7.200|. FA [08/15/2027 |...........c.|ooeiiiiii. .... 1,200,298 |.... 1,200,000 |... 102.0190|.... 1,224,228 |.... 1,200,398 |......... 32,640 1........ 86,400 |........... 236 | 2PE ... | 10/23/1997 |......... 7.326
755111ASO .. [RAYTHEON ...................... O 6.400|.JD [12/15/2018 |.........cooo |, .. 1,195,458 |.... 1,200,000 | .............. . 1,195/458 |....1,195,044 |.......... 3413|........ 76,800 (........... 145 2PE ... | 12/09/1998 |......... 6.541
758110AD2 .. | Reebok 4.25% Conv. ............ U PO 4250 MS [03/01/2021 |.........oooo | oo s 354,761 ...... 350,000 (... |t 354,761 ...... 354,894 |.......... 4958(......... TAT9|......... (183) | oo | 2PE ... | 03/07/2001 | ......... 4190
758940AF7 .. | Regions Financial Corp. Sub Nt
T% oo U PO 7.000| MS [03/01/2011 |......oooooi | o 498,000 ...... 500,000 (......cccoeoen |oninnn 498,000 ...... 497.875|......... 11,667 |........ 17111 124 1PE ... [ 02/28/2001 |......... 7.185
760759AB6 .. | Republic Services 6.625%
0515/04 ..o R D 6.625| MN (0515004 |............. | ..o fone 7494731|...... 7300000 .00 7494731|...... 75239%1|.......... 6180(........ 241811(....... 923) ..o Lo 2PE ... |08/13/2001(......... 5.485
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777774AA8 .. | Roseton-Danskammer 7.27%
110810 ... U O 7270 MN [11/08/2010 |............. | oo | 500,000 ...... 500,000 |.......cooooe fenns 500,000 |...... 500,000 .......... 5352 |........ 18175 . 1PE ... [ 05/01/2001 |......... 7.402
78004VABS9 .. |Royal Sun & Alliance Ins. 8.95% |... |..... 8.950| AO [10/15/2029 |.........ooo | eveeeeiies |t 873,709 1...... 800,000 (.............. |...... 873,709 (...... 873,827 |......... 15,116 |........ 13,425|......... (118) [ 1PE ... [ 12/20/2001 |......... 8.277
780153AK8 .. | Royal Caribbean Cruises Zero
CpN .o T MATR|02/02/2021 |............. |coeeeeeeees [ 570,104 |.... 1,375,000 |.............. |...... 570,104 |...... 546,890 |........oooeei | 23214 (. ... 2PE ... | 02/12/2001 |......... 4,722
78387GAFO0 ..| SBC Communications Inc. 5.75%] ... |..... 5.750 | MN |05/02/2006 |.............|coceeeeie |t 755,353 |...... 750,000 ... | 755,353 |...... 755910 (.......... 7,0681........ 21,802(......... (B57) |- | 1PE ... | 06/25/2001 |......... 5.640
786429AD2 .. | Safeco Corp 7.875% ............. R 7.875| AO [04/01/2005 |.............|oeeeenninn. .... 1,250,989 |.... 1,250,000 |... 102.4850|.... 1,281,062 |.... 1,251,562 ......... 246091(........ 98,438 |......... (258) [ ..o 2PE ... | 08/24/1999|......... 8.001
786514BB4 .. | Safeway Inc. Note 6.15% ........ R O 6.150 [ MS |03/01/2006 |.............|coeoeeei | 840,569 |...... 840,000 |.............. |...... 840,569 |...... 840,570 (......... 17220 ........ 25256 ..o e 2PE ... | 07/09/2001 |......... 6.225
792860ADO .. | St. Paul Cos. Note 8.125%
041510 ... U O 8.125( AO |04/15/2010 |............. | oo | 896,162 |...... 900,000 |... 108.7950...... 979,155 |...... 895644 |......... 15,438|........ 73125 ........... 319 . 1PE ... [ 04/12/2000 |......... 8.365
80311TCF7 .. |Sara Lee Corp. 6.15% ........... R 6.150 | MS [06/19/2008 |.............|.coeeeeeeees |t 994,732 |.... 1,000,000 |.............. [...... 994,732 |...... 994,140 |......... 18,108........ 61,500 |........... 592 | 1PE ... [ 01/25/2001 |......... 6.348
805901APO .. | Scana Corp MTN 6.875% ....... R O 6.875( MN |05/15/2011 |.............|.............. .... 1,002,336 |.... 1,000,000 |.............. ....1,002,336 |.... 1,002,430 |.......... 8,785|........ 35521 |........... 94) oo 1PE ... [ 06/19/2001 |......... 6.958
812404BC4 .. | Sears Roebuck Accep Corp. 6% |... |..... 6.000| MS [03/20/2003 |.........ccco|eeiiiinnn. .... 1,066,559 |.... 1,050,000 |.............. .... 1,066,559 |.... 1,071,998 |......... 17,675]........ 31,500]....... (5,438) | ..o | 1PE ... [ 07/31/2001 |......... 4710
834182AK3 .. | Solectron Corp. Zero Of 05/08/20| ... |........... MATR|05/08/2020 |............. |.ceeeeveeees foeinns 654,750 |.... 1,350,000 | ..... 48.5000...... 654,750 |...... 826,717 | ..o ] (181,033) ..o | 3. 10/18/2000 |......... 2.522
844030AC0 .. | SOUTHERN UNIONCO ........ R O 8.250 [ MN [11/15/2029 |............. | oo | 779,310 |...... 750,000 |... 102.5960...... 769,470 |...... 779,888 |.......... 7906 |........ 61,875|......... (285) | ..o | 2. 11/16/1999 | ......... 8.057
852060AB8 .. | Sprint Capital Corp. 5.70% ...... R 5700 MN [11/15/2003 |............. |.ccoeeeeees |t 402,917 |...... 400,000 (..........oo |t 402,917 |...... 403,504 |.......... 2913(........ 11,400 ......... (587) [ 2PE ... | 08/07/2001 |......... 5.356
868536103 ...| SuperValu 0% 11/02/31 ......... U O MN | 11/02/2031 |............. | oo e 198,079 1...... 700,000 |......ccooei |t 198,079 1...... 196,805 (.....ccooveee [ 1275 o 1PE ... [ 11/06/2001 |......... 4.322
m 872287AE7 .. | TCI Communications 6.875% ... |... |..... 6.875|. FA [02/15/2006 |.............|.ooeeeeiiins feiits 495817 |...... 500,000 |... 102.0810...... 510,405 |...... 494765 |......... 12,986 |........ 34,375 ........... 848 ... 2PE ... | 09/28/2000|......... 7.239
o 881685BH3 .. | Texaco Cap 5.70% 12/01/08 ....|... |..... 5.700(.JD [12/01/2008 |............. |eoeeeeees |t 483,538 ...... 500,000 ..... 99.9930(...... 499,965 (...... 481,675(.......... 2,375(........ 28,500 (......... 1853 .. 1PE ... [ 12/22/2000 |......... 6.393
i 883556AH5 .. | Thermo Electron Corp. 4% ...... R O 4.000(. JJ |01/15/2005 |..........oco | oo e 351,619 1...... 375,000 ..... 92.7500...... 347,812 |...... 344,062 (.......... 6,917 (........ 15,000 ......... 6,757 [ oo 2. 12/12/2000 | ......... 6.389
~ 887315AW9 . | Time Warner Inc. Notes 8.11% ..|... |..... 8.110|. FA [08/15/2006 |.............|.ccccevvenn.. .... 1,071,281 |.... 1,000,000 |.............. ....1,071,281|.... 1,080,120 |......... 30,6381........ 40,550 (....... (8,839) [ ..o i 2PE ... | 04/27/2001 |......... 6.408
88731EAF7 .. | TIME WARNER ENTMT
8.375% oo R 8.375| MS [03/15/2023 |.............|.coeeiinn. .... 2,105,291 |.... 2,000,000 |... 111.4750.... 2,229,500 |.... 2,109,420 |......... 49,319(...... 167,500 (....... (1,848) [ ..o 2. 02/02/2000 | ......... 8.019
887364AE7 .. | TIMES MIRROR CONV ZERO
CPN 415/ ....................... U O MATR|[04/15/2017 |............. | ..o | 200,141 |...... 300,000 |......ccoooe fenns 200,141 |...... 197130 oo [ 3011 | 1PE ... [ 06/05/2001 |......... 2.683
891492AA8 .. | Tosco Corp.8.58% .............. R O 8.580( MS [03/01/2010 |............. | oo | 897,954 |...... 800,000 |.........c.oo |enns 897,954 |...... 899,856 |......... 22880 (... | (1,902) | .o | 2PE ... | 10/15/2001 |......... 6.725
893485AM4 . .| Transamerica Corp 6.75%
1115006 ... R 6.750 | MN [11/15/2006 |.............|..cccovnenn.. .... 2,057,304 |.... 2,000,000 |.............. .... 2,057,304 |.... 2,064,760 |......... 17,250 ...... 135,000 (....... (7,456) | ..o 1PE ... [ 03/27/2001 |......... 6.154
893830AA7 .. | TRANSOCEAN SEDCO FOREX
INCZERO\....................... P MATR|05/24/2020 |............. |.cceeeeeees | 185,041 (...... 275,000 ..... 59.0000...... 162,250 | ...... 179,953 ..o | 3943 ... 2. 09/12/2000 | ......... 2177
902118AK4 .. | Tyco Intl. Group 6.875% ......... U O 6.875(. JJ |01/15/2029 |............. | .o 478,459 |...... 500,000 |.......cooooe |enns 478,459 |...... 478,455 |......... 15851 ... | 41 2PE ... | 12/26/2001|......... 7.371
902124ACO0 .. | Tyco International Ltd. ........... T MATR|11/17/2020 |............. |.cocoeees |t 387,133 1...... 500,000 (.............. |0 387,133 1...... 383,750 ..o e 3,383 . i 2PE ... | 05/08/2001 |......... 1.365
903290AD6 .. | USF&G CONV ZERO CPN
303/ ..o P MATR|03/03/2009 |............. |coeveeeees [ 185,443 ...... 250,000..... 76.3750|...... 190,938 ...... 166,273 ..o | 7588 (..o | 2PE ... | 05/13/1999|......... 4.252
904764AF4 .. | Unilever Cap Corp 6.875 11/01/0%... |..... 6.875( MN [11/01/2005 |............. | oo | 514,880 (...... 500,000 |... 106.7030...... 533,515 ]...... 518,255 |.......... 5729|........ 35,043]....... (8,366) | ..o | 1PE ... [12/27/2000 |......... 6.085
907833AB3 .. | Union Pacific RR Pass-Thru
7.06% ..o U O 7.060 [ MN |05/15/2003 |............. | oo | 998,136 |.... 1,000,000 (.............. |...... 998,136 |...... 998,030 |.......... 9,166 |........ 35,300 ......... 1,252 (oo | 1PE ... [08/15/1999 |......... 7.335
907833AF4 .. | UNION PACIFICRR 6.85% ....|... |..... 6.850 (. JJ [01/02/2019 |............. | oo |t 710,988 ...... 710,988 |.............. | 710,988 ...... 710,988 |......... 24216 (........ 48703 (..o | 1PE ... [09/17/1998 |......... 6.967
907833AG2 .. |UNION PACIFICRR ............. R O 6.330 (. JJ [01/02/2020 |............. | oo 948,443 |...... 948,443 |.............. |...... 948,443 |...... 948,443 |......... 29,851 (........ 60,036 ... o 1PE ... [12/02/1998 |......... 6.430
911312AB2 .. | United Parcel Svc. 1.75% ....... R 1.750 | MS |09/27/2007 |.........co feeeiiee e 200,186 |...... 200,000..... 97.5000...... 195,000 ...... 200,225 (............ 914 |......... 3,500 (........... @Y. [ 1. 09/22/2000 | ......... 1.740
91529YACO .. | Unum Provident Corp. Note
7.625% ..o R 7.625| MS [03/01/2011 |............. | oo | 940,852 ...... 945000 (............o. |oents 940,852 ...... 940,606 |......... 24,019(........ 34,427 |........... 246 | .. 1PE ... [ 03/02/2001 |......... 7.841
918005AY5 .. | Utilicorp United Inc. 7.95% 02/01/... |..... 7.950 (. FA |02/01/2011 |............. | 620,557 |...... 600,000 |.............. |ooens 620,557 |...... 621,798 |......... 19,875(........ 23,718 |....... (1,241) | oo 2PE ... | 03/08/2001 |......... 7.563
91913YABS .. | Valero Energy Corp. 8.75% ..... R 8.750|. JD [06/15/2030 |.........o.co |eveeereiees |t 572,354 |...... 500,000 (.............. |0 572,354 |...... 573,025 (.......... 1,944 1........ 43,750 (......... (B72) | .o i, 2PE ... | 01/23/2001 |......... 7.652
92343VAA2 ..| VERIZON GLOBAL 0%
05/15/2021 ... P MATR|05/15/2021 |............. | oo [ 290,139 1...... 525,000 (.............. | 290,139 1...... 285122 ... 5017 (oo 1PE ... [ 06/06/2001 |......... 3.108
92344GALO .. | Verizon Global Funding 7.25% ..|... |..... 7.250 (. JD |12/01/2010 |........ooo | oo 815274 |...... 750,000 ... |t 815274 |...... 815,670 |.......... 4531 ... (B96) | ..o | 1PE ... [ 12/05/2001 |......... 6.066
925524AN0 .. | Viacom, Inc. 6.40% 01/30/06 ....|... |..... 6.400|. JJ [01/30/2006 |.............|.eeeernnn.. .... 1,008,008 |.... 1,000,000 |.............. .... 1,008,008 |.... 1,009,060 ]......... 26,844 (........ 12,978....... (1,052) [ ..o i 1PE ... [ 05/18/2001 |......... 6.270
92931BAA4 .. | Wps Res Corp 7.0% 11/01/09 ...|... |..... 7.000] MN [11/01/2009 |.......ooeoe e fone 516,340 ...... 500,000... 105.6750]...... 528,375]...... 517915(.......... 5833([........ 35,000]....... (1563 |l 1. 12/22/2000].......... 6.566
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929771AN3 .. |WB 6.70% OF 06/21/04 .........|... |..... 6.700|. JD |06/21/2004 |............. | oo | 492509 ...... 500,000 (... 105.6810]...... 528,405(...... 487,735|............ 931 ........ 33500(......... 2,629 .. 1PE ... [ 02/23/2000 |......... 7.510
929903AA0 .. | Wachovia Corp. 4.95% .......... I 4950 MN [11/01/2006 |...........c. | oo foeints 990,672 (.... 1,000,000 |.............. |...... 990,672 {...... 990,550 |.......... 8112 122 1PE ... [ 12/05/2001 |......... 5.237
931142BE2 .. | WAL MART 6.875% OF 8/09 ... |... |..... 6.875|. FA |08/10/2009 |..........co. |eveivinins |oeenis 491,375 (...... 500,000 |... 108.0680 ...... 540,340 ...... 490,005(......... 13,464 |........ 34375 (........... 811 1PE ... [ 04/17/2000 | ......... 7.302
939322AD5 .. | Washington Mutual Inc. 7.50% ..|... |..... 7.500|. FA |08/15/2006 |............. |.coeeeiiins | 738,534 ...... 700,000 [......oovvien | 738,534 ...... 743414 (... 19,833 ........ 26,250 ....... (4,880) [ ..o 2PE ... | 04/23/2001 |......... 6.209
939640AC2 .. | Washington Post C0.5.5% ......|... |..... 5500|. FA |02/15/2009 |...........o. |cooeiiinnnnn. ... 1,221,949 (... 1,250,000 |.............. ..1,2219491.... 1,220,882 | ......... 25972........ 16,500 |......... 1,068 ..o [ 1PE ... [ 11/29/2001 |......... 5.977
947074AB6 .. | Weatherford Intl Inc. Conv Zero
0 i e MATR|06/30/2020 |............. |oeeeeeiies foeinns 210,219 ...... 300,000 [....ccoeiien | 210,219 ...... 207,696 ..o | 2,523 2PE ... | 05/15/2001 |......... 1.941
94973HAAG ..| WELLPOINT HEALTH CONV
ZEROCPN ... [ MATR|07/02/2019 |............. | oo | 303,751 ...... 400,000 ..... 83.7500...... 335,000 ...... 293,902 (..o | 4691 . 2PE ... | 11/09/2000 |......... 1.601
962166AV6 .. | WEYERHAEUSER 6.95%
80117 oo ] 6.950 |. FA |08/01/2017 |............. oo, .... 1,537,348 |.... 1,500,000 ..... 99.4410(.... 1,491615(.... 1,541,025|......... 43,438]...... 104,250 ....... (1,332) [ .o i 1PE ... | 01/15/1999 |......... 6.802
963320AK2 .. | Whirlpool Corp. 8.60% ...........[... |..... 8.600| MN [05/01/2010 |...........o. [cveininnnnn. .... 1,021,069 |.... 1,000,000 |.............. .. 1,021,069 |.... 1,023,290 | ......... 14,333 |........ 86,000 ....... (2,390) | ..o | 2. 08/30/2000 | ......... 8.415
969457BC3 .. | Williams Cos. 6.75% 01/15/17 .. |... |..... 6.750|. JJ |0115/2017 |....ooooei | | 595,318 ...... 600,000 |.......coevn | ennnn 595,318 ...... 595200 ......... 18,675|........ 20,025(........... T8 2PE ... | 04/30/2001 |......... 6.951
98155KAH5 ..| Worldcom Inc. 6.40% ............|... |..... 6.400|. FA |08/15/2005 |.........ccoo |eveeviiis | 585,611 1(...... 600,000 |.......coevn | ennns 585,611 (...... 583,284 (......... 14,507 |........ 19,200 |......... 2,327 | 2PE ... | 04/25/2001 |......... 7.291
987406AA3 .. | Yosemite Secs Tr 8.25%
11152004 ... 8.250 | MN [11/15/2004 |............. | oo ot 250,000 .... 1,000,000 |.......ccoeen |ornnen 250,000 ...... 250,000 ......... 10,542 |........ 82,500 ..... (801,360) [ ....oovvvevee | 6....... 03/05/2001 |........ 87.561
388888AC3 .. | GOVERNMENT OF
MONSERRAT .................... N 7.500| MS [10/15/2002 |............. | ... | 35,842 (........ 35842 (... | 35,842 (........ 35842 (.......... 3490 ... | 1Z ... 03/01/1988 | ......... 7.641
3999999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ....................................... . 163,517,031 |. 168,248,465 |... XX X . 164,485,703 |. 164,282,893 |..... 2,885,447 (... 7,372,265 |.. (1,509,472) |............... |[................ XXX |.. XXX.. XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
130335AW2 . | Calif Infra SDG&E-1 1997 CI A6 |... |..... 6.310 [IMJSD | 09/25/2008 |...........o. |coevninnnn. .... 1,053,491 (.... 1,050,000 |.............. ... 1,053,491 |.... 1,054,266 |.......... 5343 |........ 66,255 |......... (T75) | 1PE ... [ 01/26/2001 |......... 6.200
161626TM8 ..| CHASE 1993 HIl-A4 7%
702502024 ... ] 7.000 |MTLY | 07/25/2023 | 02/25/2006 |..... 100.000 [ ..o [ [ e e 9,723 | e e 1PE ... | 08/02/1993|...............
25466KBY4 ..| DISCOVER CARD 98-6 A .......[... |..... 5.850 |MTLY | 01/17/2006 | 12/30/2005 |..... 100.000|.... 1,478,532 |.... 1,465,000 |.............. .. 1,478,532 |.... 1,494,643 |......... 20,041 1........ 85,332 (....... (4,609) [ ..o 1PE ... [ 12/15/1998 |......... 5.237
31786YAF7 .. | FINGERHUT MSTR98-2A .....|... |..... 6.230 |MTLY [02/15/2007 |........cooo|eoeiiiins |t 480,653 ...... 475,000 (......ocooees | 480,653 ...... 485,168 |.......... 2,202........ 29,592 ....... (1,336) [ ..o i, 1PE ... [ 12/17/1998 |......... 5.680
65118NAK7 ..| NEWCOURT EQ 98-2 A4
5.45% 10115/ ..o ] 5.450 |MTLY | 10/15/2003 | 10/15/2002 |..... 100.000...... 904,155 {...... 907,081 |...coooeiies | 904,155 {...... 906,918 |.......... 4207 ........ 49,769 |......... (753) | 1PE ... | 12/14/1998 |......... 5.459
90332UAN3 ..| US Airways Pass Thru Crif
7.076% ..o U 7.076 |MTLY | 03/20/2021 |.........cooe |oiiiiinnn, ... 1,002,978 ...... 998,265 (.............. ... 1,002,978 .... 1,003,317 |......... 23,994 |........ 45914 1|......... (B39) [ 1PE ... | 01/23/2001 |......... 7.162
909317AV1 .. | United Airls Pass Thru Ctf CIA2|... |..... 7.186| AO |04/01/2011 |............. | .. 1,037,543 |.... 1,000,000 |.............. .. 1,037,543 |.... 1,040,258 |......... 17,965|........ 57,288 1....... 715) | ... 2PE ... | 02/01/2001 |......... 6.733
4199999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed
SECUMMES ..o .. 5,957,352 |.... 5,895,346 | ... XXX .. 5,957,352 |.... 5,984,570 |......... 83,475(...... 334,150 ...... (10,527) | ..o XXX .. XXX .. XXX.
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securitjes
3935052P6 .. | GREEN TREE FINL 99C A-2
VAR 715/ ........................ e 6.670 IMTLY | 07/15/2030 |............. | ..o |, 273,769 |...... 273,769 ... | 273,769 |...... 273,769 |.......... 4387 |........ 18,620 |............ B5 . 1PE ... | 06/24/1999 |......... 6.833
4299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed
SECUMHES ... 273,769 |...... 273,769 ... XXX ... |...... 273,769 |...... 273,769 |.......... 4387 |........ 18,620 |............ B5 . XXX .. XXX .. XXX.
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
130335AG7 ..| CA INFRA CMO 97-1 A7 6.42%|... |..... 6.420 |MTLY | 09/25/2008 |............. |cooeviinnnn. ....1,002,079.... 1,000,000 .............. ..1,002,079.... 1,003,959 |......... 12,827 |........ 64,200 ......... (444) | ..o 1. 05/05/1998 | ......... 6.454
163762AE7 .. | Chemical Master Credit Card
.................................... 6.230 [MTLY | 04/15/2005 |............. |....coooeees |...... 597,504 | ...... 600,000 |.............. |...... 597,504 |...... 596,156 |.......... 1,661|........37,380|...........670|.....c..cocoee oo [1.......| 08/24/1999 | ......... 6.561
17303CBH3 ..[CITIBANKCR98-9A ............|... |..... 5.300 |MTLY [ 01/09/2006 | 12/14/2005 |..... 100.000 [ ..o [ [ e e 21,364 | ..o e e 1. 12/0711998 | ...............
20033TAC9 ..| COMED TRANS FUND TR SER
1998-1A3 ... | 5.340 [MTLY [03/25/2004 |........coooo | eveeiiiiis o [ [ e e 1,490 | e e [ 1. 08/04/2000 | ...............
i TLY101/25/2029 | 12/27/2028 100.000 496,922 496,382 496,922 496,770 1,742 65,798 195 1 08/24/1999 7.199
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69350EAC4 .. | Pp&l Transition Bond Co Lic
6.60% .....oooii e 6.600 |MJSD [ 03/25/2005 |...........co|oeieeiinnn. ... 1,372,807 (... 1372814 |.............. ... 1,372,807 ... 1,372,803 |.......... 1,510]........ 90,606 |......... (464) | ..o | [T 08/05/1999 | ......... 6.765
78388BAA1 ..| SOUTHTRUST FUNDING 6.65%
112813 ... T 6.650 |[MTLY [11/28/2013 |............. | ... | 62,918 |........ 62,648 |..............|........ 62,918 |........ 62,966 |............ 100......... 4786(............ 220 06/01/1999 | ......... 6.808
4499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial
Mortgage-Backed/Asset-Backed SeCUNties ... .... 3,532,230 |.... 3,531,844 |... XXX ... |.... 3532230 .... 3,532,654 |......... 40,694 |...... 262,770 ........... 1) [ XXX .. XXX .. XXX
4599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ..........................oo . 173,280,382 |. 177,949,424 |... XXX ... |. 174,249,054 | . 174,073,886 |..... 3,014,003 |.... 7,987,805 .. (1,519,965)|............... ..ol XXX .. XXX .. XXX
5499999 Subtotals - Issuer Obligations ...................... . 212,622,279 |. 217,237,019 |... XXX ... |. 214,043,461 |. 213,498,329 |..... 3,665,996 |.... 9,061,804 |.. (1,605,378)|............... [.............. XXX .. XXX .. XXX
5599999 Subtotals - Single Class Mortgage-Backed/Asset-Backed Securities ....................................... ...65,356,196 | ... 65,062,730 |... XXX ... |...65,356,196|...65,368,928 |........ 357,355 |.... 2,766,957 | ....... (1,037) | ..o XXX |.. XXX.. XXX
5699999 Subtotals - Defined Multi-Class Residential Mortgage-Backed Securities ..................................... ... 30,226,320 | ... 30,040,677 |... XXX ... |...30,226,320|... 30,321,137 |........ 236,407 |.... 1,858,366 |...... (B0,110) | ..o [ XXX .. XXX .. XXX
5799999 Subtotals - Other Multi-Class Residential Mortgage-Backed Securities .......................co.coco o 273,769 |...... 273,769 ... XXX ... |...... 273,769 |...... 273,769 |.......... 4387 (........ 18,620 |............ 55| i | XXX [.. XXX.. XXX
5999999 Subtotals - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ....................... .... 3,532,230 |.... 3,531,844 |... XXX ... |.... 3,632,230 .... 3,532,654 |......... 40,694 1...... 262,770 |........... 1) XXX |.. XXX .. XXX
6099999 Grand Total - BONAS .......... ..o . 312,010,794 |. 316,146,039 |... XX X ... |. 313,431,976 |. 312,994,817 |..... 4,304,839 (...13,968,517 |.. (1,636,491)|............... [................. XXX .. XXX .. XXX
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Preferred Stock - Public Utilities (Unaffiliated)

69352F204 ...TPPL Capital Funding Pfd. ..................ocooo [ 8,000.000 [ ........coooovves e | 200,120 |.......... 19.650......... 157,200 ......... 200,120 ... 8137 | | P2L ....... 05/04/2001
6199999 Subtotal - Preferred Stock - Public Utilities (Unaffiliated) .......................... 200,120 |..... XXX .o 157,200 (......... 200120 ..o | 8137 | .o XXX, [.. XXX..
Industrial and Miscellaneous (Unaffiliated)

294761859 ...|EQRES PPTYSTRSERGCONVPFD ...........coooeeii|onnn 13,000.000 | .....ovvoveeeeees | [ 393,678 (.......... 25.300......... 328,900 (......... 393678 |............ 5889 |.......... 22203 (.......... 68,507 [......oeiininnn PaL ....... 06/14/2001
460137300 ...| INTERNATIONAL PAPER 5.25% CONVPFD ...............|....... 6,250.000 [ ..o e 320,012(.......... 45625(......... 285156 |......... 320,012 ..o [ 15,422 |.......... 41512 . P1A ...... 05/24/2001
59156R207 .. | Metlife Cap. Trst. Conv. PRef. ...............ooooi [, 2,000.000.......... 100.00 | ..o i 117,620 (.......... 99.200......... 198,400 ......... 117,620 ..o | 7556 ....... (101,380) [ ..o P2L ....... 05/05/2000
632525309 ...| NATL AUSTRALIABK LTD 7.875% CONV ..............oo |, 7,000.000 [ ..o e 198,614 (.......... 30.000f......... 210,000 ......... 198,614 ... | 10,080 |..oveeii i PIL....... 01/03/2000
651195307 ...|NEWELL FINLTR 15.25% CONVPFD ...............oooo e 6,000.000 [ .......ooovveiii e 291,390 (.......... 37.000]......... 222,000]......... 291,390 ..o [ 15,750 | .......... 99,390 |....ooiiii P2L ....... 01/07/2000
666807409 ... | Northrop Gruman pfd. 7.25% ..............ccoooeiiii [, 2,800.000 [....oooiiiis e | 287347 (......... 111.400(......... 311,920 (......... 287347 | [ e PaL ....... 11/26/2001
915287207 ...| UNOCAL CAP TR 6.25% CONVPFD ...........ccooooiiii |, 2,500.000 [ ..o e [ 144688 (.......... 49.750(......... 124375(......... 144688 (... [ 7813 (.......... 20938 (... P2L ....... 06/23/1999
929042208 ...| VORNADO RLTY TR6.5% CONVPFD ..........oooooovi |, 6,000.000 [......oooviiis [ | 331,069 (.......... 57500 (......... 345,000 ......... 331,069 ..o [ 19,500 |............ 7089 PaL ....... 09/29/2000
939322848 ...| Washington Mutual Capital Tr5.375 .............ooooii e, 6,750.000 [......oooviis [ 383,670 (.......... 47.625(......... 321,469 (......... 383670 ... 9121 | P1A ... 07/25/2001
950588202 ...| WENDYS FING 1 5% CONVPFD .......................o | 5,250.000 [ ... [ 270,940 (.......... 58.250|......... 305,812 |......... 270940 ... | 11,875(......... (15,370) | ... P2L ....... 06/21/2001
6399999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 2,739,028 |..... XXX ... 2,653,032 ]....... 2,739,028 |............ 5889|......... 119,320 |......... 120,666 |.................. XXX, |.. XXX..
6599999 Total Preferred StOCKS ... 2,939,148 | ..... XXX 2,810,232 ....... 2,939,148 (............ 5889 ......... 127,457 |......... 120,666 |.................. XXX, ].. XXX..
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Banks, Trust and Insurance Companies (Unaffiliated)
05536J100 ...... BCS Insurance Company ..............cooooviiiiiiiiiiiiaieiii 4,411.000(......... 276,217 |.......... 62.620......... 276,217 |......... 249971 .o [ 27,039 ... A .. 09/14/1998 ..
07336*100 ...... BCSFinancial ..............cooiiii 10,550.000 | ....... 1,488,605(......... 141.100]....... 1,488,605(......... 676,232 |............ 5275|.......... 10,550 |.......... 80,918 (...........oeni A .. 05/11/1990 ..
077459105 ... BeIdEN INC. ... 13,800.000......... 324,990 (.......... 23550 (......... 324,990 (......... 294,922 ... 2,680]......... (23,760) | .................. Lo, .. 05/24/2001 ..
381197102 ..... Golden State Bancorp Inc. Common ... 7,900.000......... 206,585 |.......... 26.150......... 206,585 |......... 167,182 .o | 3,200......... (40,632) | ......vvniin Lo .. 05/24/2001 ..
72724104 ... Plans’ Liability Insurace COmpany ......................cooooooiiiiiiieei e 15.480|....... 1,230,723 ... 79,504.100 | ....... 1,230,723 |......... 774,000 (... | 15,480 |.......... 99,493 ... A .. 12/31/1987 ..
750236101 ..... Radian Group, InC. ..o 7,300.000......... 313535(.......... 42950 (......... 313535(......... 284,701 ..o [ 28,834 | ... Lo .. 12112/2001 ..
845905108 ... SOVereign BanCom .............cooooiiieii 25,100.000......... 307,224 |.......... 12,2401 ......... 307,224 |......... 195,644 | ... 1,255 [.......... 98,486 ... Lo, .. 05/24/2001 ..
957090103 ... Westamerica Bancorpation ......................................................|..... 6,100.000|......... 241377 |.......... 39.570|......... 241,377 ... 236,741 | ... 3,668|............ 4,636 |.................. Lo, .. 06/18/2001 ..
6799999 Subtotal - Banks, Trust and Insurance Companies (Unaffiliated) ............................. | 4,389,256 |..... XXX o] 4,389,256 |....... 2,879,393 |............ 5275|.......... 36,833 |......... 275014 | ... XXX ... XXX ...
Industrial and Miscellaneous (Unaffiliated)
00790K109 ..... Advance PCS ... .o 8,165.000......... 231878 |.......... 28.399(......... 231878 (......... 231,878 | [ e Lo .. 12/18/2001 ..
019754100 ..... Allmerica Finl. COMp. ... 7,800.000......... 347,490(.......... 44550 (......... 347,490](......... 316,771 oo 1,650 |.......... 30,719 (..o Lo .. 12/26/2001 ..
035710409 ..... Annaly Mtg. MMt INC. ... | 15,700.000|......... 251,200 (.......... 16.000......... 251,200 (......... 172,596 ... | 14,359 |.......... 78,604 ... Lo, .. 12111/2001 ..
052769106 ..... AULOAESK ..o 9,100.000......... 339,157 |.......... 37270 (......... 339,157 ......... 338191 | [ 546 |.............. 966 |.....coiiinn Lo .. 07/19/2001 ..
05379B107 ... AVISEA COM. ... | 13,100.000(......... 173,706 |.......... 13.260......... 173,706 |......... 287,657 | ..o | 3,144 ... (113,951) | oo Lo, .. 06/01/2001 ..
053807103 ..... AVNEEINC. ..o 16,300.000 | ......... 415161 |.......... 25470(......... 415161 |......... Q44847 (..o 4222|.......... 51,843 (... Lo .. 05/24/2001 ..
058498106 ... Ball COMP. ..o 4,000.000|......... 282,800 .......... 70.700|......... 282,800 ......... 232,269 | ... 600|.......... 50,531 . Lo, .. 10/25/2001 ..
066821109 ... Banta GEOrge INC. ...................ccooiiii 8,500.000|......... 250,920 (.......... 29.520......... 250,920 (......... 219,938 ... 4,4181.......... 30,982 ..o Lo, .. 05/24/2001 ..
084423102 ..... Berkley W.R. Corp. ..ot 6,400.000......... 343680 (.......... 53.700......... 343680 (......... 347,006 [ ..o e (8,326) | ...coviiii Lo .. 12/26/2001 ..
102183100 ... BOWAter INC. ... 5,600.000|......... 267,120 |.......... 47.700|......... 267,120 |......... 266,267 | ..o | 2240 |.............. 853 ... Lo, .. 05/24/2001 ..
117043109 ..... Brunswick Corp. ...........oooiiiii 15,800.000 | ......... 343,808 .......... 21.760(......... 343808 (......... 341,838 | ..o [ 2170 ..o Lo .. 12/24/2001 ..
12489V106 ... CBRLGIOUPINC. ...\ | 8,100.000|......... 238,464 |.......... 29.440(......... 238,464 |......... 162,145 | ..o e 76,319 ..o Lo, .. 05/24/2001 ..
133131102 ... Camden Property TruSt ..........ooooiiiii e L 4,900.000......... 179,830 (.......... 36.700(......... 179,830 (......... 179,015 ..o 3,631 ... 815 .. Lo .. 09/20/2001 ..
14754D100 ..... Cash America Intl. InC. ... 24,300.000......... 206,550 |............ 8.500(......... 206,550 |......... 185,847 | ..o 199].......... 20,703 | ... Lo .. 12/26/2001 ..
195493309 ... Colonial Bangroup INC. ..............oooooiiiiiiii 25,300.000|......... 356,477 |.......... 14.090......... 356,477 |......... 299,874 | ... 9,828.......... 56,603 ... Lo, .. 08/29/2001 ..
216648402 ..... CooperCos INC ..o 7,100.000......... 354,858 |.......... 49.980(......... 354,858 (......... 282,741 [ 4a5(.......... 67,957 ... Lo .. 05/24/2001 ..
216831107 ..... COOPER TIRE& RUBBER CO ... | 27,200.000|......... 434112 (... 15.960|......... 434112 (... 366,627 | ..o | 10,616 .......... 67,485 ... Lo, .. 05/24/2001 ..
227116100 ..... Crompton COMp. ......vi it 34,000.000......... 306,000 (............ 9.000]......... 306,000 ......... 303,237 | .o e 2,763 | ... Lo .. 12/26/2001 ..
231021106 ..... CUMMINS INC. ... 7,800.000|......... 300,612(.......... 38540 |......... 300,612(......... 281,380 |...ooooooeeeeee e 19,232 ... Lo, .. 12/03/2001 ..
237194105 ... Darden RESIAUANES ...............ccooiiioiiooe e e 5,900.000|......... 208,860 .......... 35.400|......... 208,860 ......... 142,701 | 259 (.......... 69,246 | ... Lo, .. 05/24/2001 ..
247131105 ... Delphi Finl Group InC. ..o 11,000.000 | ......... 366,300 |.......... 33.300......... 366,300 (......... 336,501 | ..o 1,729 .......... 29,799 | ... Lo .. 09/20/2001 ..
277432100 ..... Eastman Chemical Co. ... e 1,716 (o Lo .. 05/19/2000 ..
29265N108 ..... ENERGEN CORP ...t 13,100.000 | ......... 322,915(.......... 24650 (......... 322915(......... 290,375 .o 6,746 |......... (65,008) | ..o Lo .. 12/20/2001 ..
307000109 ..... Family Dollar Stores INC. .............oooeiiiiieieiieieieeeeeeeeee e e 6,600.000|......... 197,868 .......... 29.980(......... 197,868 ......... 183,883 | ... | 1,667 (.......... 52,448 ... Lo, .. 05/24/2001 ..
339130106 ... Fleming CoS. INC. ... 18,600.000(......... 344,100 (.......... 18.500......... 344,100 (......... 433,859 | ... 254 (......... (89,759) | .................. Lo, .. 12/119/2001 ..
370021107 ..... General Growth PPTYS INC. ... [ 5,100.000......... 197,880 (.......... 38.800......... 197,880 (......... 194,862 ... | 3018 . Lo .. 12/26/2001 ..
376535100 ... Gladstone Capital Corp ............ooooieieieeeieeeeeieeeeeeeeeeeeeeeeeeeeeeeeee | 12,800.000......... 236,800 (.......... 18.500......... 236,800 ......... 193,786 | ..o | 43014 ... Lo, .. 08/24/2001 ..
37803P105 ..... Glenborough RIty Trinc .......oooiiii e | 15,000.000 | ......... 291,000 .......... 19.400|......... 291,000 ......... 286,600 |.......coeiiie e 42421 ... 4400 (... Lo .. 11112/2001 ..
412693103 ... JohnHHarland Co. ... 9,800.000|......... 216,580 |.......... 22100 ......... 216,580 |......... 196,490 ... | 1470 (.......... 20,090 ... Lo, .. 05/18/2001 ..
413086109 ..... Harman International Ind. Inc. ... L 9,300.000......... 419430 (.......... 45100......... 419430 (......... 333128 | . 910 |.......... 86,302 (...........ennn. Lo .. 05/24/2001 ..
45031U101 ... Istar Financial INC ... [ 15,200.000 | ......... 379240 (.......... 24950 (......... 379240 (......... 354,160 ..o 9,310 |.......... 25,080 |.....cciiiin Lo .. 10/30/2001 ..
451107106 ..... 1dACONP INC. ... 8,100.000|......... 328,860 (.......... 40.600......... 328,860 ......... 327,803 (... | 12,788 ............ 1,057 .o Lo, .. 05/24/2001 ..
457640104 ...... INNKEEPERS USATRUST ... e 35,400.000|......... 346,920 ............ 9.800......... 346,920 (......... 391,309 ..o [ 19,920 ......... (44,389) | ..o Lo .. 12/20/2001 ..
466210101 ... JLGINDSING .o 28,100.000|......... 299,265 |.......... 10.650|......... 299,265 |......... 322,066 | ... | 319......... (22,801) ... Lo, .. 06/25/2001 ..
488044108 ..... Kellwood CO. ..o 6,500.000......... 156,065 (.......... 24.010(......... 156,065 |......... 146,223 ..o | 3977 ... 9,842 Lo .. 05/24/2001 ..
533900106 ..... Lincoln Electric HOIAINGS .............ooooooeriiiieeiiei e 12,200.000......... 298,168 |.......... 24440 (......... 298,168 |......... 280,114 | ... 2,399 |.......... 18,054 |.................. Lo, .. 05/18/2001 ..
543162101 ... Longs Drug Stores COrp. ... 12,500.000......... 292,250 |.......... 23.380(......... 202,250 |......... 302,405 | ..o 1,750 |......... (10,155) ... Lo, .. 08/23/2001 ..
577081102 ..... Mattel INC. ... .o [ 10,800.000 | ......... 185,760 .......... 17.200|......... 185,760 |......... 141745 | 540 .......... 26,796 ... Lo .. 05/24/2001 ..
651824104 ... NEWPOIt COM. ...\ 15,600.000(......... 300,768 |.......... 19.280|......... 300,768 |......... 322,852 (..o (22,084) |.................. Lo, .. 10/31/2001 ..
666666664 ..... Neighborhood Economic Dev Corp. ...................oco 2000 ..o e 100,000 | ... [ U . .. 05/16/1986 ..
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670872100 ..... OM Group INC. ... 3,000.000......... 198,570 |.......... 66.190|......... 198,570 |......... 147456 | ..o 1,248 |.......... 51114 | Lo, .. 05/24/2001 ..
67612W108 ... |ODYSSEY RECORP ..o e 26,500.000(......... 469,050 (.......... 17.700|......... 469,050 |......... 417,053 (..o 662|.......... 51,997 | ...l Lo .. 09/20/2001 ..
681904108 ..... Omnicare INC. ..o 18,821.000......... 468,266 |.......... 24880 (......... 468,266 |......... 268,161 ... [ 1,300 (.......... 68,732 ... Lo .. 09/20/2001 ..
682680103 ... ONEOK INC. ..o 5,500.000.......... 98,120 |.......... 17.840].......... 98,120 |.......... 98,818 | ... 1124 | (698) ... Lo, .. 08/29/2001 ..
683868103 ..... Opticnet INC ... 1,450.000(.............. 16 |............ 0.080(.............. 16| e e Lo .. 11/30/2000 ..
688239201 ... OSHKOSH TRUCK B ... 4,300.000......... 209,625].......... 48.750|......... 209,625|......... 180,193 | ..o 1,113 20432 (... Lo, .. 07/06/2001 ..
708870100 ..... PMA Capital COorp. ......coooieiieiiie e 10,900.000......... 210,370 (.......... 19.300......... 210,370 |......... 191161 [ 19209 ...l Lo .. 12/14/2001 ..
718592108 ..... Phillips Van Heusen Corp. ...............cccciiiiieieii 22,400.000]......... 244160].......... 10.900]......... 244160 |......... 324673 ..o 2,648|......... (80,513) | .....coooeiiii Lo, .. 05/24/2001 ..
748356102 ..... QuEStAr COMP. ... 9,100.000......... 227,955 |.......... 25.050|......... 227,955 |......... 258,288 | ... | 5768......... (37,110) ... Lo, .. 05/24/2001 ..
74955W307 .... [RHDonnelley COorp. ..o e 9,700.000......... 281,785(.......... 29.050(......... 281,785|......... 264,902 ... [ 16,883 |.................. Lo .. 11/01/2001 ..
755111408 ... Raytheon Co. Class B ... 400.000].......... 12,988].......... 32470 |.......... 12,988.......... 11,896 | oo e 1592 (..o Lo, .. 05/07/2001 ..
755111507 ..... Raytheon Co. ... 10,700.000......... 347429 |.......... 32470)......... 347,429 |......... 359,813 ..o 17,040 .......... 15,327 | .o Lo .. 05/24/2001 ..
75621K106 ... Reckson Assoc. Realty Comp. ..o 9,600.000......... 224256 |.......... 23.360|......... 224256 |......... 196,702 | ..o 15,178 ......... (15,170) | ..o Lo, .. 05/24/2001 ..
760282103 ... Republic BaNCOrp INC. ... 10,940.000(......... 151,519 |.......... 13.850]......... 151,519 |......... 125,880 | ..o 2,406|.......... 25,639 (... Lo, .. 05/07/2001 ..
761695105 ..... REYNOLDS & REYNOLDS COCLA ... 9,900.000......... 240,075 (.......... 24250 (......... 240,075 |......... 194900 ......cocooeees [ 1,419].......... 29574 (. ... Lo .. 12/26/2001 ..
778296103 ... ROSS STORESINC ... 8,300.000......... 266,264 |.......... 32.080......... 266,264 |......... 174941 | 569 |.......... 91,323 | ..o Lo, .. 05/24/2001 ..
808194104 ..... Schulman AINC ... 15,000.000......... 204,750 (.......... 13.650......... 204,750 |......... 198,384 ..o | 6,366 (.................. Lo .. 12/20/2001 ..
847220209 ..... Spartech COP. ........oooeeee e 13,700.000|......... 281,535.......... 20.550......... 281,535]......... 283,472 | 2,603].......... (1,937) | ... Lo, .. 05/29/2001 ..
m 876664103 ..... Taubman Centers INC. ... 17,300.000......... 256,905 (.......... 14850 ......... 256,905 |......... 210,205 ... 11,925].......... 46,700 (................0. Lo .. 05/24/2001 ..
— 879433100 ..... Telephone & Data Systems, InC. ... 2,600.000......... 233,350 (.......... 89.750|......... 233,350 |......... 259,070 |.....ocooi 702|.......... (6,716) | ..o Lo .. 05/24/2001 ..
S 903236107 ... URSCORP ..o 9,100.000......... 249431 |.......... 27.410......... 249,431 ......... 247526 ..o | 1,905 ..o Lo, .. 07/03/2001 ..
916906100 ..... US FREIGHTWAYS CORP ... 7,400.000(......... 232,360 .......... 31.4001......... 232,360 |......... 198,765 ... e 989 |.......... 19144 | .................. Lo .. 05/17/2001 ..
922040100 ..... Vanguard Institutional Index Fund ........................cooo ... 167,419.629|..... 17,560,645 |......... 104.890|..... 17,560,645 | ..... 20,312,913 ... 221,198 ]..... (2,503,088) | .................. Lo, .. 12/26/2001 ..
958259103 ..... Western Gas Res INC. ... 10,400.000......... 336,128 |.......... 32320 |......... 336,128 |......... 389,050 |......oooiii 880|......... (52,922) | ....ooiiii Lo .. 08/24/2001 ..
978097103 ... Wolverine World Wide InC. ..o 10,600.000......... 159,530 |.......... 15.050|......... 159,530 |......... 175,215 | oo 1,848 |......... (15,685) | .....coooeeeii Lo, .. 05/24/2001 ..
98385X106 ... XTOENErgy INC. ..o 20,950.000]......... 366,625].......... 17.500]......... 366,625 |......... 339,657 ..o | 649 |.......... 27,048 (... Lo, .. 05/24/2001 ..
(G16962105 ..... BUNGELTD. CLF ... 15,200.000......... 353,856 |.......... 23.280(......... 353,856 |......... 242322 | ... 1,232)......... 111534 (.................. Lo .. 08/22/2001 ..
(84922106 ... Stewart WP & Co. Ltd ..o 11,300.000 | ......... 296,060].......... 26.200(......... 296,060 |......... 244297 | .| 12,611 ].......... 14,028 ... Lo, .. 05/24/2001 ..
Y8564W103 ... | Teekay Shipping COrp. ... | 9,200.000......... 320,620 (.......... 34.850(......... 320,620 ......... 377011 | 5990 (......... (85,151) | ... Lo, .. 12/12/2001 ..
6899999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ............................. ] 35,515,195 ..... XXX ... |..... 35,515,195 ..... 37,183,010 (... ol 436,966 | ..... (1,545,220) [ .................. ... XXX ... XXX ...
Parent, Subsidiaries and affiliates
13973#102 ... Capital Area Services Company, InC. ...............coocoviiiiii [ 1,000.000|............ 1,000 (............ 1.000(............ 1,000 (............ 1,000 .o | L A o
13985#108 ..... CareFirst BueChoiCe, INC. .........oeeee e 4,000.000..... 69,491,125|..... 17,372.780 | ..... 69,491,125|..... 20,611,719 oo 15,474,054 |.................. A o
63516#101 ..... National Capital Administrative Services ..................cocooiiiiii e 4,000.000{....... 8,522,113 |....... 2,130.530....... 8,522,113 ..... 12,802,369 |.....coovei | 694,496 |.................. A o
63517@102 .... | National Capital Insurance Agency, InC. ...............coooiiiii | 20,000.000]....... 3,286,863 (......... 164.340....... 3,286,863 |....... 5,363,430 ... e 888,014 |.................. A N A
.................. GHMSI Companies ......................oco .. 250000000 L e 0809807 | e A
6999999 Subtotal - Parent, Subsidiaries and affiliates ........................ 81,301,101 ..... XXX, |..... 81,301,101 ..... 39,088,325 (... 17,056,564 |.................. |..... XXX ... |..... XXX ...
7099999 TOtal COMMON SLOCKS ... . ...eee oo ... 121205552 ]..... XXX ... ... 121205552 ]..... 79,150,728 |............ 5275]......... 473,799 ... 15,786,358 | ..o | XXX ... ] XXX ...
7199999 Total Preferred and Common StOCKS ..ot ... 1241447001 ..... XXX ... ... 124,015,784 | ... .. 82,089,876 |.......... 11,164 |......... 601,256 |..... 15,907,024 |.................. |..... XXX ... XXX ...

(a) For all common stocks bearing the NAIC designation "U" provide: the number of such issues ... ..., the total $ value (included in Column 6) of all such issues $................
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Bonds - U.S. Governments
36213EPR1 ...... GNMA P0OOI 552232 8.0% ... ... 12/05/2001 .. [Bear Steams ............ocovvvieiiiiieiiiieii e | XXX [, 2,865,849 ....... 2,900,290.00 (................ 9,184
36213J2H7 ...... GNMA POOI 556176 6.0% ... oo ... 12/05/2001 .. [BearStearns .............cocoiiiiiiiii XXX o 1,182,937 ....... 1,199,999.65|................ 3,800
912810FD5 ... U.S. Treas Bd Infl NAEX 3.625% ........ovvvieiiee e ... 12/31/2001 .. |Inflation INdeX ............ccooiiiiiii | XXX o [ | 7,522.80 (... 58
912810FH6 ...... UST BD INfl INAEX B.875% ..o ... 12/31/2001 .. |Inflation INdeX .............cccooiiiiiiiii | XXX [ TAT2A04 612
912827317 ....... US TREAS NT o ~012/31/2001 .. [VARIOUS ... XXX o 1,124,707 |....... 1,063,276.00 | .............. 13,483
9128274B5 ... U.S. Treasury Notes 5.50% ... ..ot ... 07/31/2001 .. |SpearLeeds & Kellog ...............coooviiiiiiiiii XXX oo 3,600,215]....... 3,500,000.00 | .............. 65,745
9128274Y5 ...... U.S. Treasry Note InflIndexed ... ... 12/31/2001 .. |Inflation Index ..............cooo XXX oo 195,746.00|................ 3,483
9128276R8 ...... US Treasury Note 3.5% 01/15/11 ... . 1213172001 .. [VARIOUS ... ..o | XXX [, 3,844,562]....... 3,829,696.75.............. 43,843
9128276X5 ...... US Treasury Note 4.625% ..............oiiiiiiiiiie e - 12M19/2001 .. [VARIOUS ... XXX |, 592,168 |......... 575,000.00 | ................ 9,608
912827G55 ... U.S. Treasury NOtes 6.375% .......ccovuuuiiiiiiiiii e .. 01/31/2001 .. [GXClarke ..o XXX 4,101,250 ....... 4,000,000.00............. 120,571
912827586 ... US TREAS NT 7.5% ..o ... 04/03/2001 .. |Barclays Dezoete ..................cccooeiiiiiiiiiiiiiii XXX [, 1,268,863 ....... 1,150,000.00[.............. 11,913
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS ... ... 18,580,551 |...... 18,496,252.34|............. 282,300
Bonds - Special Revenue, Special Assessment
* k k
31283KDV7 ...... FHLMC POOI #GT1016 7.0% ... ... 10/01/2001 .. [UNDEFINED ..........ooiiiviiiiiiiiiiiieiee | e XXX [, 3,531,741 ... 3,392,847.57 ... 11,215
31292HGPS ...... FHLMC Gold Pool #C0T106 ..o ... 03/27/2001 .. [LeggMasonWood ...............ocoooiiiiiii XXX 1,991,410]....... 1,967,735.80 | .............. 11,096
31294JKE7 ...... FHLMC Gold Pool #E00293 ... ...ttt ... 03/15/2001 .. | DB Clearing SEmvices ..............c.ccccovviiiiiniiiiiniiii] e XXX [, 3,092,454 ]....... 3,000,334.16 | .............. 11,085
31331LFR4 ...... Federal Farm Credit Bank 5.8% ..............coooiiiiii ... 04/17/2001 .. [LeggMason Wood ..............oooviiiiiiiiiii XXX 5,000,000]....... 5,000,000.00 | .....covviiiiinn
31331LFU7 ...... Federal Farm Credit Bank 5.65% ..........c.oooiir ... 04/17/2001 .. |LeggMasonWood ..............cocoooeiiiiiii XXX . oo 5,000,000....... 5,000,000.00 ...
3133MDBT9 ... FHLB B.875% . ...ttt e ... 06/26/2001 .. |Legg Mason Wood ..............cooovvviiiiiiiiiiiiiniiiiii | e XXX [, 1,246,712 ....... 1,250,000.00 | .............. 26,927
3133MEUG66 ..... Federal Home Loan Bank 5.375% .............oooiiii ... 11/29/2001 .. [LeggMasonWood ..............ccocoooeiiiiii XXX oo 1,029,270 ....... 1,000,000.00|................ 2,240
3133MEUCS ..... FHLB B.75% et ... 06/26/2001 .. |Legg Mason Wood ..............cooovvviiiiiiiiiiiiiiiiii | XXX [, 1,008,940 ....... 1,000,000.00 | ................ 8,306
3133MJQFO ... FHLB B.50% ... ... 11/29/2001 .. |Legg Mason Wood ..............coooeiviiiiiiiiiii | e XXX 960,130 ....... 1,000,000.00 | ................ 3,819
3134A1RG7 ...... FHLMC 6.943% ... ... 01/25/2001 .. |Legg Mason Wood ..............coooeiviiiiiiiiiiii | e XXX 2,110,000....... 2,000,000.00.............. 48,215
3134A33D6 ...... Federal Home Loan Mtg. COrp. 7% ......ovuieniieie e ... 12/24/2001 .. |SpearLeeds & Kellog ...............coooiiiiiiiiiin XXX oo 404,223 (......... 385,000.00|................ 9,807
31359MEKS5 ... FNMA 5.25% ..o ... 10/11/2001 .. [Mercantile Bank ...................ococii XXX 5,077,545|....... 5,000,000.00(.............. 66,354
31359MEU3 ..... FNMA B.25% ...t e ... 09/25/2001 .. |Legg Mason Wood ..............cooevvviiiiiiiiiiiiiiiia | e XXX [, 1,000,000 ....... 1,000,000.00 | .............. 22,743
31359MEY5 ... FNMA B.625% ... ... 12/05/2001 .. [Morgan Stanley .............cocooiiiiiii XXX o[ 808,079 ......... 750,000.00 | .............. 11,732
31359MKW2 ... FNMA B.5% ..o ... 12/05/2001 .. [MerrillLynch ........oooii e | XXX |, 766,705(......... 775,000.00 ... 5,124
31359SR69 ...... FNMA Gr Tr Series 2001-T4 CLA ... oot ... 04/18/2001 .. |LehmanBrothers .............c.ccccoveiiiiiiiiiiiiiiiiiiiieii | e XXX [, 3,610,469 |....... 3,500,000.00(.............. 21,146
313615NBS ...... FNMA POOI#50786 ... ... 01/24/2001 .. |Freeman Securities ................coooiiiiiiiiiii XXX o 2,018,613|....... 1,964,288.09|.............. 11,458
31384V2H4 ...... FNMA POOI#535476 ... ... 01/25/2001 .. |Legg Mason Wood ..............cooovvviiiiiiiiiiiiiiiiii | e XXX [, 2,974,025 ....... 3,000,276.94 | .............. 15,710
31384WBS2 ...... FNMA P00l 535663 7.50% ... ..ot ... 11/28/2001 .. [SALOMONBROTHERS .............ocooiiiiii XXX o 2,122415(....... 2,04724432(.............. 12,369
31385HQUI ..... FNMA POOI 545067 7.50% ...\ ettt ... 11/28/2001 .. |SALOMONBROTHERS ...........cooiiiiiiiiiiiiiiiiiie | e XXX [, 1,705,084 ....... 1,643,702.77 ... 9,931
31387A3Y9 ...... FNMA POOI#578715 ... ... 09/25/2001 .. |Legg Mason Wood ..............cooooiviiiiiiiiiiii | e XXX 2,032,500....... 2,000,000.00................ 9,000
31387CLV1 ...... FNMA P00l #580040 ... oottt ... 09/25/2001 .. |Legg Mason Wood ..............coooeiviiiiiiiiiiii | XXX 1,972,754 ....... 1,979,558.56 | ................ 8,908
31387D3Q0 ...... FNMA POOI#581407 ...\ ... 06/25/2001 .. |Legg Mason Wood ..............cooovvviiiiiiiiiiiiiiiii | e XXX [, 1,017,188]....... 1,000,000.24 |................ 5,250
31387FSF2 ...... FNMA P00l #582918 ... .o ... 06/25/2001 .. |Legg Mason Wood ..............coooeiiiiiiiiiiiii | XXX 1,248,633 ] ....... 1,250,000.00 | ................ 6,094
31387H3W8 ..... FNMA POOI 585013 ... ... 11/13/2001 .. |Bank Of AMENCa ..........cevvvieiiiiiiiiieieeeee e XXX [, 1,987,370 ....... 1,909,498.82(................ 6,206
31387H5W6 ..... FNMA Pool 585061 6.50% ... 10/24/2001 .. [BearStearns .............cooooiiiiiiiiii XXX o 3,049,661 ....... 2,995,831.98(................ 7,032
31387KCA9 ...... FNMA Pool 586065 6.50% .. 12/05/2001 .. |CSFirstBoston .................ccocooiiiiii | XXX o[ 2,915,407 |....... 2,900,000.00 | ................ 6,283
3199999 Subtotal - Bonds - Special Revenue, Special ASSESSIMENT ... ... 59,681,328 ...... 58,711,319.25|............. 358,050
Bonds - Public Utilities (Unaffiliated)
15405CCH3 ...... Central MAING B.87% ...\ ... 01/30/2001 Legg Mason Wood ................coooeiiiiiiii [ XXX [, 1,024,730 ....... 1,000,000.00|.................. 926
3899999 Subtotal - Bonds - Public Utilities (Unaffiliated) ......... .. ... 1,024,730 ....... 1,000,000.00|.................. 926
Bonds - Industrjal and Miscellaneous (Unaffiliated)
00138PAA7 ...... AlG SUNAMENCA 5.20% ... eee et e ... 07/25/2001 .. [VARIOUS ...t | XXX [, 3,007,050]....... 3,000,000.00.............. 11,556
001957AY5 ...... ATT&T COrP. 8.5% .o .. 11/15/2001 .. [CSFirstBoston ..o XXX o[ 799,880 (......... 800,000.00 | .......ovoviiiiin
00209AAF3 ...... ATET WIreleSS SVCS. 8.75% ... eeee e ... 12/27/2001 .. [Morgan Stanley ..............ccoooviiiiiiiiiiii | XXX |, 564,140(......... 500,000.00|.............. 14,705
020012AEQ ...... Allstate Finl. Global FAg. 6.50% .............co.iiiiiiiiiiii i ... 11114/2001 .. |WARBURG DILLONREADLLC .............ccoovveiiiiii] e XXX [, 1,057,880 ....... 1,000,000.00(.............. 27,986
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02261WABS ...

023551AJ3
023650AG9
02378JAX6
025537AB7
02635PRGO
026609AM9
03235EAF7
03760AAD3
042735AY6

053499109 .......

060505AD6
06423AAM5
097014AD6
12201PACO
125509AZ2
130335AW2
14040EES7
14040KAMO
141781AL8
151191AJ2
151313AE3
184502AB8
184502AK8
205887AX0
20825UABO
210805DD6
222372AE4
224044AR8
224051AC6
233331ACH
247367AP0
25271CAD4
25746UAB5
268766BR2
26882PAL6
284129AC7
285659AE8
285661AB0
302570AK2
318522AC3
319963AD6
337932ACH
345397TR4
345397TY9
35177PAA5
370425RT9
38141GAZ7
42222GAA6

441812JT2 ...

493267AA6
524908DD9
530715AM3
548661CC9
548661CF2
55263EAF2

2

Description
Alza COorp. Zero COUPON ...ttt
Amerada Hess COrp. 7.30% ... .ovviiee e .
America West AifineS 8.057% ..o .
American AIfiNeS 7.858% ... ..o
American Elec POWer INC. 5.50% ... .....ovr it e
American General FINance 5.875% ...........ooiiiii .
American Home Products 6.70% ............oooiorii e
AMVESCAP PLC 6.60% ...\t
APOgENt TECN. INC. 2.25% ...
Arrow Electronic INC. Zero COUPON .........ovuiiiiie e
Avaya INC. ZEr0 COUPON ...ttt e
Bank of AMENCa 7.80% ... ...ovei i
Bank One Corp. 6.50% .......o.vivmii i
Boeing Capital Corp. B.10% ... .oveiii e -
Burlington Resources 6.40% ...........oouiuiiniiiii i .
CigNa COMP 7.875% ...t
Calif Infra SDG&E-11997 CLAB .......iviii e .
Capital One Bank 6.50% ...........oouiimiii i
Capital ONe TrUSES.43% ... v
Cargill INC. 8.25% ...
Celulosa Arauco Y CONSE. 7.75% ..o -
Cendant Corp. Zero COUPON ... ...ttt -
Clear Channel Comms. 2.625% ..............ouuiiiiiiiiie e .
Clear Channel Communications 7.65% ...............ccocviiiiiiiiiii
€0oNAGralne. 8.25% ... .ovuii it .
Conoco FUNAING C0. B.35% ... ..o -
Continental AIflineS 7.707% ..o .
Countrywide Credit Zero COUPON .........uiitiiiie e .
Cox CommUNICALIONS 7.50% ...\ .oi i -
COX RAdIO INC. B.25% ...\ .
DTE Energy Company 6.00% ..........uiuniiii e -
Delta Air LINeS INC. 7.57% ...covi e
Diamond Offshore Driling 1.5% ..........iiei e
Dominion RESOUICES 7.625% ........oveiee e
EOP Operating Conv Variable Rate ... .
Erac USA FIinance C0. 8.25% ...........oooiuiiiie e -
Elan Finance Zero COUPON ..........oouiiii i .
EDS COMP 7.125% ..o
EDS ZEr0 COUPON ...t
FPL Group Capital 7.625% ..........oouiii i .
First American Corp. 4.5% ..o
First Data Corp. 2% ......ovuie e
FirstEnergy Corp. 7.375% ..o
Ford Motor Credit C0. 8.875% ...........coooooiiiiiii
Ford Motor Credit C0. 7.25% ........ovuiii i
France TEleCOM SA ... i .
General Motors Acceptance Corp NS .........cooiiii -
Goldman Sachs Group 8.875% ..........couiuiiiie i -
Health NetINC. 8.375% .......oovi i
Household Financial 6.5% 01/24/06 ................cccooiiiiiii -
Keycorp New 6.75% 03/15/06 ........ovieiie e .
Lehman Brothers 6.25% 05/15/06 ..............coooiiiiiiiii .
Liberty Media AT&T COorp. CONV .......ovviiiie e -
Lowes Companies INC. 7.50% .........ovviieii i .
LOWE’S CO. 0.00% 02/16/2021 ...... .ottt .

MBNA Corp.6.15% ......

.. 05/03/2001 ..
.. 12/20/2001 ..
08/27/2001 ..
.. 09/26/2001 ..
07/25/2001 ..
07/11/2001 ..
03/27/2001 ..
... 09/04/2001 ..
.. 10/11/2001 ..
... 05/11/2001 ..
.. 10/26/2001 ..
... 12/05/2001 ..
.. 12/05/2001 ..
06/25/2001 ..
08/17/2001 ..
.. 10/09/2001 ..
01/26/2001 ..
.. 07/20/2001 ..
.. 12/05/2001 ..
.. 06/27/2001 ..
09/10/2001 ..
05/11/2001 ..
05/16/2001 ..
... 07/02/2001 ..
.. 10/10/2001 ..
10/03/2001 ..
08/09/2001 ..
08/28/2001 ..
05/18/2001 ..
.. 06/06/2001 ..
05/23/2001 ..
.. 08/27/2001 ..
10/15/2001 ..
05/15/2001 ..
05/07/2001 ..
08/28/2001 ..
05/15/2001 ..
.. 07/02/2001 ..
.. 10/04/2001 ..
10/16/2001 ..
.. 04/19/2001 ..
.. 05/10/2001 ..
.. 11/13/2001 ..
06/28/2001 ..
10/22/2001 ..
.. 09/07/2001 ..
02/23/2001 ..
06/25/2001 ..
.. 04/09/2001 ..
04/30/2001 ..
.. 04/30/2001 ..
08/13/2001 ..
01/04/2001 ..
.. 02/12/2001 ..
08/29/2001 ..
.. 07/24/2001 ..

Morgan Stanley ...
WARBURG DILLONREADLLC ...
SALOMONBROTHERS ...
Merfill Lynch ...
MLPF&S Fixed Income Ops ...........oooviiiiiiiiiiiie
Bank Of America ...
JP Morgan Securities, INC ..o
Bank Of America ...
Lehman Brothers ...
VARIOUS ...
VARIOUS ...
MLPF&S Fixed Income Ops ...........oooviiiiiiiiiiie
VARIOUS ...
Legg Mason Wood ...
SALOMONBROTHERS ...
VARIOUS ...
BearSteamns ..o
Bank Of America ...
UNDEFINED ...
MLPF&S Fixed Income Ops ...........oooviiiiiiiiiiii
Chase ManhattanBank ...........................oco
VARIOUS ...
BT Alex Brown, InC. ...
VARIOUS ...
Gruntal ...
SALOMONBROTHERS ...
SALOMONBROTHERS ...
Morgan Stanley ...
MLPF&S Fixed Income Ops ...........oooviiiiiiiiii
WARBURG DILLONREADLLC ...
Goldman Sachs & Co ...
Credit Suisse First Bosto ...
Morgan Stanley ...
Gruntal ...
VARIOUS ...
Chase ManhattanBank ...........................oco
Goldman Sachs & CO .......oovvvviiii e
Donaldson Lufkin & Jenret ........................o
VARIOUS ...
Bank Of America ...
VARIOUS ...
VARIOUS ...
Morgan Stanley ...
BearStearns ...
CSFirstBoston ...
Morgan Stanley ...
VARIOUS ...
Legg Mason Wood ...
Chase ManhattanBank ..............................................
Gruntal ...
Advest, INC. ...
UNDEFINED ...
Lehman Brothers ...
MLPF&S Fixed Income Ops ...........oooviiiiiiiiii
VARIOUS ...
VARIOUS ...

............. 530,156
............. 749,632

............. 998,050

......... 750,000.00
......... 750,000.00
....... 1,469,488.00
....... 2,050,000.00
....... 1,100,000.00
....... 1,000,000.00
....... 1,500,000.00
....... 1,175,000.00
......... 275,000.00
......... 850,000.00
......... 500,000.00
......... 900,000.00
....... 3,500,000.00
......... 750,000.00
......... 500,000.00
......... 700,000.00
....... 1,050,000.00
......... 750,000.00
....... 2,000,000.00
....... 1,500,000.00
......... 600,000.00
......... 650,000.00
......... 175,000.00
......... 675,000.00
......... 300,000.00
......... 500,000.00
....... 1,000,000.00
......... 425,000.00
......... 865,000.00
......... 433,000.00
....... 1,000,000.00
....... 1,000,000.00
......... 550,000.00
......... 500,000.00
......... 400,000.00
....... 1,000,000.00
......... 225,000.00
......... 127,000.00
......... 475,000.00
....... 1,400,000.00
......... 175,000.00
......... 550,000.00
......... 600,000.00
....... 1,000,000.00
......... 750,000.00
......... 500,000.00
......... 800,000.00
......... 750,000.00
....... 1,150,000.00
....... 1,000,000.00
......... 150,000.00
......... 500,000.00
......... 200,000.00
......... 500,000.00
......... 650,000.00
......... 640,000.00

.............. 10,714
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5526E0AH6
559222AG9
571748AB8
571903AA1

574599AP1

574599AW6
577778BB8
58013MDET1
585055AA4

59018YJL6 .......

604074AA2
617446GJ2
617446GL7
629568AD8
652482AY6
65473QAJ2
655664AG5
656568AA0
667294AW2

66938FJT2 .......

671400AL3
69334TAAG
69344MAC5
723484AB7
743263AC9
T4834LAF7
74912EAE1
74913EAK6G
758110AD2
758940AF7
760759AB6
T77T74AA8
78004VAB9
780153AK8
78387GAF0
786514BB4
80311TCF7
805901AP0O
812404BC4
852060AB8
868536103 .
887315AW9
887364AE7
891492AA8
893485AM4
902118AK4
902124AC0
90332UAN3
909317AV1
91529YACO
918005AY5
91913YAB6
92343VAA2
92344GALO
925524AN0
929903AA0

2
Description

MBNA America Bank NA 7.75% ..o -
MAGNA INTLCONV  4.875% 2/15/ ...\ .
Marsh & McLennan Co8. 6.625% ................coouieiiiiiiiiiiii e .
Marriott Intl. Zero Coup. 05/08/21 ... ... -
MasCo COrP. B.125% ...t
Masco Corp 0.00% 07/31 ... .
May Department StOres 7.625% ...........uiuiiei e -
McDonalds Corp MTN 5.95% 1/15/08 ... .. ..ot
Medtronic INC. 1.250% ..........ovviii i
Merfill Lynch MTN B8.13% ... .
Minnesota Life InS. C0. 8.25% .........couiiniiiiii i .
Morgan St Conv Nt .50% 03/30/2008 ............ccoviuiiiiei i -
Morgan Stanley Dean Witter 6.10% ...........oovviiiiiiii e .
Nabors Ind. Zero Coupon 06/20/20 .............cocoiviiiiiii -
News America INC. CONV. ........ i -
Nisource Finance Corp. 7.875 ... .
NORDSTROM 5.625% DUE 1/15/09 ........covviiiiiiii e
NORTEL NETWORKS 4.25% 09/01/2008 ............ocivuiiiiieiiiiieii .
Northwest Airlines INC. 7.041% ..o .
Norwest 6.75% OF 6/15/07 ..o .
Oak Industries InC. CONV 4.875% ..........ovviii e .
PG & E Natl Energy 10.375% ... ..o
PMIGroup INC. 2.50% ...
Pinnacle West Cap 6.40% ..........oooiiuii e .
Progress Energy Inc. Sr.Note 6.75 ... .
Quest Diagnostic 1.75% 11/30/2021 ... .
R &B Falcon Corp. 6.50% .......c.ooiuniiiiie e
Qwest Capital Funding 5.875% ........oooviiiiii -
REEDOK 4.25% CONV. .....ovii e
Regions Financial Corp. SUbNE7% ... .
Republic Services 6.625% 05/15/04 .......... ... -
Roseton-Danskammer 7.27% 11/08/10 ..o .
Royal Sun & Alliance INS. 8.95% .........ivviie i -
Royal Caribbean Cruises Zero Cpn ...........coooiiiiii i -
SBC Communications INC. 5.75% .........c.iiuiiiiiiiie .
Safeway INC. NOte 6.15% .......ovnii i
Sara Lee Corp. B.15% ....voini i
Scana Corp MTN B.875% ...t
Sears Roebuck ACCEP COMP. 8% ... ..t -
Sprint Capital Corp. 5.70% ... oot .
SuperValu 0% 11/02/31 ..o
Time Warner Inc. Notes 8.11% ..ot .
TIMES MIRROR CONV ZERO CPN  4/15/ .. ..o
TOSCO COMP. B.58% ..ot
Transamerica Corp 6.75% 11/15/06 .............oooviiiiii .
Tyco Intl. GrOUP B.875% ...\
Tyco International Ltd. ...

US Airways Pass Thru Crif 7.076% ...........ooviiiieii e -
United Airls Pass Thru CHECIA 2 ... .
Unum Provident Corp. Note 7.625% ..........ovviieiiiie e
Utilicorp United Inc. 7.95% 02/01/ ..o .
Valero Energy Corp. 8.75% .......ovviii i -
VERIZON GLOBAL 0% 05/15/2021 ........ouuiii e .
Verizon Global Funding 7.25% ..ot .
Viacom, INC. 6.40% 01/30/06 ...........ouiiumiiiii et

Wachovia Corp. 4.95% .

01/24/2001 ..
05/07/2001 ..
07/02/2001 ..
05/03/2001 ..
.. 07/23/2001 ..
08/23/2001 ..
02/08/2001 ..
03/27/2001 ..
.. 12/20/2001 ..
.. 05/11/2001 ..
12/20/2001 ..
04/02/2001 ..
05/18/2001 ..
06/18/2001 ..
04/27/2001 ..
.. 10/17/2001 ..
09/26/2001 ..
.. 08/10/2001 ..
08/30/2001 ..
06/05/2001 ..
06/28/2001 ..
... 05/17/2001 ..
.. 07/10/2001 ..
.. 09/04/2001 ..
10/17/2001 ..
.. 11/19/2001 ..
08/02/2001 ..
08/09/2001 ..
.. 03/07/2001 ..
02/28/2001 ..
08/13/2001 ..
05/01/2001 ..
12/20/2001 ..
02/12/2001 ..
06/25/2001 ..
... 07/09/2001 ..
.. 01/25/2001 ..
06/19/2001 ..
07/31/2001 ..
08/07/2001 ..
.. 11/06/2001 ..
.. 04/27/2001 ..
06/05/2001 ..
.. 10/15/2001 ..
03/27/2001 ..
.. 12/26/2001 ..
.. 05/08/2001 ..
01/23/2001 ..
.. 02/01/2001 ..
03/02/2001 ..
.. 03/08/2001 ..
01/23/2001 ..
06/06/2001 ..
.. 12/05/2001 ..
05/18/2001 ..
.. 12/05/2001 ..

Credit Suisse First Bosto ..............oooooiiiiii
Goldman Sachs & CO .......oo.ovviiiii
VARIOUS ...
MLPF&S Fixed Income Ops ...........oooviiiiiiiiiiiii
Gruntal ...
SALOMON BROTHERS ...t
Morgan Stanley ...
Legg Mason Wood ...........ocooieiiiii
Goldman Sachs & CO ..........ovviiiii
MLPF&S Fixed Income Ops ...........oooviviiiiiii
WARBURG DILLONREAD LLC ..o
Morgan Stanley ...
VARIOUS ..o
Morgan Stanley ...
VARIOUS ..o
UNDEFINED ...
First Albany Corp. ..........oooiiiiiiiii
CSFirstBoston ...........ooooiiii
Piperdaffray ...
Legg Mason Wood ...........ocooiiiiiiiii
Credit Suisse First Bosto ...............coooiiiii
Lehman Brothers ...
Nationsbank ...
SALOMON BROTHERS ..o
MLPF&S Fixed Income Ops ...........ooovviiiiiiiiii
Nationsbank ...
Goldman Sachs & Co ...
Warburg, S.G. ...
VARIOUS ...
SALOMON BROTHERS ...
CS First Boston ...........c.ooviiiii
Lehman Brothers ...
Warburg, S.G. ...
VARIOUS ...
Legg Mason Wood ...........ooooieiiiii
VARIOUS ...
Legg Mason Wood ...........coooiiiiiii
Warburg, S.G. ...
Warburg, S.G. ...
Warburg, S.G. .. ..o
VARIOUS ...
Gruntal ...
William Blair & CoLLO .........ooooiiiiii
CSFirstBoston ...........oocoiiiii
Legg Mason Wood ............ocooiiiiiii
WARBURG DILLONREAD LLC .........ooiiiiiiii
BANKERS TRUST ...
SALOMON BROTHERS ..o
Piperdaffray ...
SMITHBARNEY ...
SALOMON BROTHERS ..o
Warburg, S.G. ...
Goldman Sachs & CO ..........ovviiiii
MLPF&S Fixed Income Ops ...........ooovviiiiiiiiii
BearStearns ...
WARBURG DILLONREAD LLC ...........ccoiiiii

............. 516,755
............. 194,994

............. 389,610

............. 402,938

......... 500,000.00
......... 200,000.00
....... 1,175,000.00
......... 225,000.00
....... 1,000,000.00
......... 975,000.00
....... 1,500,000.00
....... 2,000,000.00
......... 180,000.00
......... 500,000.00
....... 1,000,000.00
......... 300,000.00
....... 1,250,000.00
......... 325,000.00
......... 675,000.00
......... 600,000.00
....... 1,000,000.00
......... 100,000.00
....... 1,000,000.00
....... 1,000,000.00
......... 175,000.00
....... 1,125,000.00
......... 375,000.00
......... 770,000.00
....... 1,000,000.00
......... 190,000.00
......... 730,000.00
......... 500,000.00
......... 350,000.00
......... 500,000.00
......... 730,000.00
......... 500,000.00
......... 800,000.00
....... 1,375,000.00
......... 750,000.00
......... 840,000.00
....... 1,000,000.00
....... 1,000,000.00
....... 1,050,000.00
......... 400,000.00
......... 700,000.00
....... 1,000,000.00
......... 300,000.00
......... 800,000.00
....... 2,000,000.00
......... 500,000.00
......... 525,000.00
....... 1,000,000.00
....... 1,000,000.00
......... 945,000.00
......... 600,000.00
......... 500,000.00
......... 525,000.00
......... 750,000.00
....... 1,000,000.00
....... 1,000,000.00
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939322AD5 ...... Washington Mutual INC. 7.50% ..o ... 04/23/2001 .. |MLPF&S Fixed Income Ops ...........ccooovvviiiiiiii | XXX oo 743414 |......... 700,000.00.............. 10,354
939640AC2 ...... Washington POst C0. 5.5% .......covvviiii e .. 11/29/2001 .. |Legg Mason Wood ..............coovviviiieniiiiiii | e XXX [, 1,220,882 ....... 1,250,000.00 | .............. 22,619
947074AB6 ...... Weatherford Intl Inc. Conv Zero Co ........ ..o .. 05/15/2001 .. |MorganStanley ... XXX oo 207,696 |......... 300,000.00(..............oeennts
969457BC3 ...... Williams C08s. 6.75% 01/15/17 ... .. 04/30/2001 .. | WARBURG DILLONREADLLC .........coovviiiiiiiiiiii e XXX |, 595,200 ......... 600,000.00|.............. 11,925
98155KAHS ... WOHACOM INC. 6.40% ...t .. 04/25/2001 .. | Goldman Sachs & CO .............oooevvveiiiiiiiiiiiiei | XXX |, 583284 |......... 600,000.00 | ................ 8,000
987406AA3 ...... Yosemite Secs Tr8.25% 11/15/2004 ...l .. 03/05/2001 .. | Credit Suisse First Bosto .................ccooooviiiiiiiiiii | XXX 1,051,360 |....... 1,000,000.00.............. 25,896
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........ ... 95,428,250 |...... 97,844,488.00|........... 1,127,130
6099997 SUDLOtAl - BONAS = PAM B ... ..o e e [ 174,714,859 | ... 176,052,059.59 [ ........... 1,768,406
6099998 Summary item from Part 5 for BONAS ... 61,246,497 | ...... 60,934,000.00(............. 330,462
6099999 SUDBIOtAl - BONAS ... ..o 235,961,356 | ..... 236,986,059.59|........... 2,098,868
Preferred Stock - Public Utilities (Unaffiliated)
69352F204 ....... PPL Capital Funding Pfd. ... 05/04/2001 Morgan Stanley ....................oo 8,000.000............. 200920 (...
6199999 Subtotal - Preferred Stock - Public Utilities (UnaffIIAIEA) ........ ... e e e e | 200,120 {....... XXX oo [
Preferred Stock - Industrial and Miscellaneous (Unaffiliated)
294761859 EQRESPPTYSTRSER G CONV PFD ...t .. 06/14/2001 .. | Merrill Lynch ........coooiii e 1,500.000|.............. 38,385 | ... [
460137300 INTERNATIONAL PAPER 5.25% CONV PFD ... ..ot .. 05/24/2001 .. |MorganStanley ...............ocoii 1,500.000|.............. 67,125 ..
666807409 Northrop Gruman pfd. 7.25% ........coouviiiei e - 11/26/2001 .. |VARIOUS ..o 2,800.000 | ............. 287,347 | oo |
939322848 Washington Mutual Capital Tr5.375 ... .. 07/25/2001 .. [LehmanBrothers .................c.ooiiiii 6,750.000(............. 383,670 ...
950588202 WENDYS FING [5% CONV PFED ... .. 06/21/2001 .. | Standard & Poors Sec .....................co 1,000.000|.............. 52,560 | ...
6399999 Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffili@ted) ........ ... e e | 829,087]....... XXX oo [
6599997 Subtotal - Preferred SIOCKS - Part 3 ... .. 1,029,207 ....... XXX oo
6599998 Summary ltem from Part 5 for Preferred STOCKS ....... ... 498,841 |....... XXX oo
6599999 SUBIOtAl - Preferred StOCKS . ... 1,528,048 ....... XXX .o
Common Stock - Banks, Trust and Insurance Companies (Unaffiliated)
077459105 ....... Belden INC. ... o .. 05/24/2001 .. |Bridge Trading Company ...............ccooieiiiiiiiieiiiii [, 700.000.............. 16,338]....... XXX o[
381197102 ....... Golden State Bancorp InC. COMMON ..........o.oiiiiiii .. 05/24/2001 .. | Bridge Trading Company ..............cccovveioiniiioiii [, 500.000 | .............. 14,5801....... XXX o[
750236101 ....... Radian Group, INC. ... ..o .. 12/12/2001 .. |Keefe Bruyett & Woods ...............cooooiii | 7,300.000|............. 284,701 |....... XXX o[
845905108 ....... SOVEreign BanCorp ..o .. 05/24/2001 .. [VARIOUS ... ... 3,600.000(.............. 34,050]....... XXX .o
939322103 ....... Washington Mutual INC. ......... ... .. 02/13/2001 .. |UATAdded ... 1,080.000 ... XXX .o
957090103 ....... Westamerica Bancorpation ... .. 06/18/2001 .. [VARIOUS ... . ... 6,100.000|............. 236,741 |....... XXX oo
6799999 Subtotal - Common Stock - Banks, Trust and Insurance Companies (Unaffiliated) ........... ... 586,4101....... XXX oo
Common Stock - Industrial and Miscellaneous (Unaffiliated)
00790K109 ...... ADVance PCS .. .. 12/18/2001 .. |Warrant EXercise ..............cccooiviiieiiiiiiiiii | 8,165.000|............. 231,878(....... XXX o[
019754100 ..... .. Allmerica Finl. COrp. ... .. 12/26/2001 .. |VARIOUS ... oo 7,800.000............. 316,771]....... XXX o
035710409 ....... Annaly Mtg. MML. INC. ..ot S 121172001 .. [ VARIOUS ..o 20,400.000............. 217,246 ....... XXX o |
052769106 ....... AUTOESK ... .. 07/19/2001 .. | SALOMONBROTHERS ...........ccooiiiii 9,100.000 | ............. 338,191]....... XXX o
05379B107 ...... AVISIA COMP. e .. 06/01/2001 .. |VARIOUS ... [ 13,100.000|............. 287,657 ....... XXX o |
053807103 ....... AVNBLINC. ... .. 05/24/2001 .. [VARIOUS ... 2,400.000(.............. 64,468 |....... XXX o[
058498106 ....... Ball COMp. . ..10/25/2001 .. [VARIOUS ... 5,000.000 | ............. 286,669 |....... XXX o[
066821109 ....... Banta GeOIGE INC. ..o . 05/24/2001 .. |VARIOUS ... ..o 9,800.000|............. 253,478|....... XXX o |
084423102 ..... .. Berkley W.R. COrp. ... .. 12/26/2001 .. |VARIOUS ... 6,400.000............. 347,006 ....... XXX o
102183100 ....... BOWALEI INC. ... . 05/24/2001 .. |VARIOUS ... ..o 5,600.000............. 266,267 ....... XXX o |
117043109 ....... Brunswick COrp. ... .o 12/24/2001 .. [VARIOUS ..o 15,800.000(............. 341,638]....... XXX o
12489V106 ...... CBRL GIOUP INC. ..o ... 05/24/2001 .. [VARIOUS ... 10,300.000|............. 206,634 ....... XXX o |
133131102 ....... Camden Property TIUSE ... ..09/20/2001 .. |VARIOUS ... 8,700.000|............. 317,965]....... XXX o |
14754D100 ...... Cash America Intl. INC. ... i .. 12/26/2001 .. [VARIOUS ... 24,300.000 | ............. 185,847 ....... XXX o
195493309 ....... Colonial BanGroup INC. ... .ot ..08/29/2001 .. |VARIOUS ... 25,300.000|............. 299,874 ....... XXX o |
216648402 ....... CO0PEr COS INC ... .. 05/24/2001 .. |VARIOUS ... ... 5,900.000|............. 239,051 ]....... XXX o |
216831107 ....... COOPER TIRE & RUBBER CO ..o .. 05/24/2001 .. |VARIOUS ... ..o [ 27,200.000............. 366,627 |....... XXX oo [
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227116100 ....... Crompton COMP. ..o ... 12/26/2001 .. |ESISecurities ... 34,000.000(............. 303,237 ....... XXX .o
231021106 ....... CUMMINS INC. .. ... 12/03/2001 .. |Factset Data Systems ..............cccooiiiioiiiii [ 7,800.000............. 281,380 1....... XXX o[
237194105 ....... Darden Restaurants ........ ... ... 05/24/2001 .. |Bridge Trading Company ................cocoiiiiiiiiii [ 900.000|.............. 25239 (....... XXX o
247131105 ....... Delphi Finl Group INC. ... ...09/20/2001 .. |VARIOUS ... L 11,000.000|............. 336,501 |....... XXX o
29265N108 ...... ENERGEN CORP ... ..o ..12/20/2001 .. |[VARIOUS ..o [ 6,400.000|............. 172,258 ....... XXX o
307000109 ....... Family Dollar StoreS INC. ..o ... 05/24/2001 .. |Bridge Trading Company ................ccocoiiiiiiiiii [ 800.000|.............. 21,082....... XXX o
339130106 ....... FIeming COS. INC. ... v . 12/19/2001 .. |VARIOUS ... [ 18,600.000|............. 433,859 (....... XXX o
370021107 ....... General Growth PPTYS INC. ... ... 12/26/2001 .. |Bridge Trading Company ...............ccoooiiiiiiiii [ 5,100.000|............. 194,862 1....... XXX o
376535100 ....... Gladstone Capital COMP ... ... ... 08/24/2001 .. [Warburg, S.G. .......ooooiiii e 12,800.000............. 193,786 ....... XXX o[
37803P105 ...... Glenborough RIty TrINC ... 11122001 . [VARIOUS ..o [ 15,000.000 |............. 286,600 ....... XXX
412693103 ....... JohnHHarland Co. ... ... ... 05/18/2001 .. | Standard & PoOrs SeC ... 14,200.000|............. 284,710 ....... XXX .o
413086109 ....... Harman International Ind. INC. ... ... 05/24/2001 .. |VARIOUS ... [ 9,300.000|............. 333,128....... XXX o
45031U101 ...... Istar Financial INC ... ... ...10/30/2001 .. [MerrillLynch ... [ 15,200.000(............. 354,160 ....... XXX .o
451107106 ....... [0ACOMD INC. ... ... 05/24/2001 .. |VARIOUS ... [ 8,100.000|............. 327,803 ]....... XXX o
4576J0104 ....... INNKEEPERS USA TRUST ..ot .. 12/20/2001 .. |VARIOUS ... L 35,400.000 | ............. 391,309 ....... XXX o
466210101 ....... JLGINDS INC .o ... 06/25/2001 .. |VARIOUS ...........ooiiiiiii [ 29,000.000............. 332,686 ....... XXX o
488044108 ....... KEIWOOA CO0. ... ... 05/24/2001 .. |VARIOUS ... [ 11,400.000|............. 256,780 ....... XXX o
533900106 ....... Lincoln Electric HOIAINGS ..............coooiiii ... 05/18/2001 .. |VARIOUS ... [ 12,500.000 |............. 286,899 (....... XXX o
543162101 ....... Longs Drug Stores COp. .......ovei e ... 08/23/2001 .. | Donaldson Lufkin & Jenret ..................cooo 12,500.000 | ............. 302,405]....... XXX o[
577081102 ....... Mattel INC. ... ... 05/24/2001 .. |Bridge Trading Company ...............ccoooiiiiiiiiii [ 1,200.000|.............. 20,340 (....... XXX o[
651824104 ....... NEWPOI COP. .o . 10/31/2001 .. |VARIOUS ... [ 23,800.000|............. 530,526 |....... XXX o
m 670872100 ....... OM GROUP INC. . e ... 05/24/2001 .. |VARIOUS ... [ 3,400.000|............. 166,919 ]....... XXX o
= 67612W108 ...... ODYSSEY RECORP ... ...09/20/2001 .. [VARIOUS ... ..o 26,500.000 | ............. 417,053 ....... XXX o[
~ 681904108 ....... OMNICATE INC. ... ...09/20/2001 .. |[VARIOUS .........ooiiiii [ 7,400.000|............. 152,555 |....... XXX o
682680103 ..... .. ONEOK INC. ... .. 08/29/2001 .. [VARIOUS ... 8,000.000 | ............. 148,149 ....... XXX o
688239201 ....... OSHKOSH TRUCK B ... e ... 07/06/2001 .. |VARIOUS ...........ooiiiiii i [ 4,300.000............. 180,193 ]....... XXX o
708870100 ....... PMA Capital Corp. ... ... 12/14/2001 .. | Credit Suisse First Bosto ................coooooiiiiii 10,900.000............. 191,161 ....... XXX .o
718592108 ....... Phillips Van Heusen COorp. ... .. 05/24/2001 .. [VARIOUS ... 22,400.000 | ............. 324,673]....... XXX o
748356102 ....... QUESTAT COMP. e ... 05/24/2001 .. |Bridge Trading Company ................cccoiiviiieiiiiiiis [, 3,600.000|.............. 99,722 ....... XXX o[
74955W307 ...... RHDONNEIBY COMP. ... o 11/01/2001 .. [VARIOUS ..o 9,700.000 | ............. 264,902 ....... XXX o[
755111408 ....... Raytheon Co. Class B ............oooiii ... 05/07/2001 .. |Bridge Trading Company ................oocoviviiiiieiiiiiiis | 400.000(.............. 11,396 |....... XXX o[
755111507 ....... Raytheon Co. .. ..o ... 05/24/2001 .. |Bridge Trading Company ...............cocoiiiiieiii [ 200.000.......coennn 5946 (....... XXX o[
75621K106 ...... Reckson Assoc. Realty COrp. ..........oiuiiie e ... 05/24/2001 .. |Bridge Trading Company ................occooiviiiieiiii | 500.000 | .............. 11,357 |....... XXX o[
760282103 ....... Republic BanCOrP INC. ... ... 05/07/2001 .. |VARIOUS ... [ 11,880.000|............. 136,752 |....... XXX o
761695105 ....... REYNOLDS & REYNOLDS COCL A ... oo .. 12/26/2001 .. [VARIOUS ..o [ 2,900.000(.............. 68,751 ....... XXX o
778296103 ....... ROSS STORES INC ... ... 05/24/2001 .. |VARIOUS ... [ 16,700.000 | ............. 373417 ... XXX o
808194104 ..... .. SChulmMan A INC ... ... 12/20/2001 .. [VARIOUS ... 15,000.000............. 198,384 |....... XXX o
847220209 ....... SPANEC COMP. .. . ... 05/29/2001 .. |VARIOUS ..o [ 13,700.000|............. 2834721 ....... XXX o
876664103 ....... Taubman Centers INC. ... ... 05/24/2001 .. [VARIOUS ... 17,300.000|............. 210,205 ....... XXX o
879433100 ....... Telephone & Data Systems, INC. ... ... 05/24/2001 .. |Bridge Trading Company ................cocoiiiiiiiiii [ 400.000(.............. 42,066 ....... XXX o
903236107 ....... URS CORP ... ... 07/03/2001 .. |VARIOUS ...........ooiiiii [ 9,100.000|............. 247526 |....... XXX o
916906100 ....... US FREIGHTWAYS CORP ... ... 05/17/2001 .. |VARIOUS ... [ 4,800.000(............. 135,013 ]....... XXX
922040100 ....... Vanguard Institutional Index Fund ... ... 12/26/2001 .. [Vanguard Group .............ccoooiiiieiiiiiiiiiii 40,327.719|........... 4,721,198 (....... XXX o
958259103 ....... Western Gas ReS INC. ..o ... 08/24/2001 .. |VARIOUS ... [ 10,400.000|............. 389,050 ....... XXX o
978097103 ..... .. Wolverine World Wide INC. ... ... 05/24/2001 .. [VARIOUS ... ... 11,600.000|............. 192,148 ....... XXX o[
98385X106 ...... XTO ENBIGY INC. .o ... 06/06/2001 .. |VARIOUS ...........oooiiiiii e [ 21,550.000 | ............. 329,402]....... XXX o
G16962105 ...... BUNGE LTD. CL F ... 08/22/2001 .. [VARIOUS ... 25,200.000 | ............. 402,322 |....... XXX o[
(84922106 ...... Stewart WP & Co. Ltd ... ... 05/24/2001 .. |VARIOUS ... [ 3,900.000|.............. 89,632]....... XXX o
Y8564W103 ... Teekay SHIPPING COMP. ... L 12M2/2001 . [VARIOUS L. 5,100.000............. 199,971 (....... XXX o
6899999 Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated) ............ ... 20,230,152 ....... XXX oo
7099997 Subtotal - COMMON SIOCK - PAM B ... ... e e e e e e e e | 20,816,562 ....... XXX o |
7099998 Summary ltem from Part 5 for ComMMON STOCKS ........ ..o 3,731,452 ....... XXX .o
7099999 Subtotal - COMMON SHOCKS ... ..o e 24,548,014 |....... XXX oo
7199999 Subtotal - Preferred and COMMON STOCKS ... ... e e e e e e | 26,076,062 | ....... XXX o |
7299999 TOAIS ... ..ot | 262,037,418 |....... XXX 2,098,868
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Bonds - U.S. Governments
362028359 .. | GNMA POOL 003509 6.5% ................... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 6,011 |...... 6,011.42(.......... 4879|.......... 6,011 |............ 198 . 209(.... XXX ....
36216FXE5 .. | GNMA PL#163677 9.50% 7/15/16 ........... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 3,3921...... 3,391.90(.......... 3,697 |.......... 3,392|........... (R49) | ..o [ e e 191).... XXX ...
36216GJ74 .. | GNMA PL#164186 9.50% 5/15/16 ........... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 11,737 (... 11,736.97 |......... 12,544 | ... 1,737 | (668) | ... e 472 XXX ...
36216JPK2 .. | GNMA PL#166126 9.50% 7/15/16 ........... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 23,148 |.... 23,147.81|......... 24,739 |......... 23,148 |......... (1,821) oo [ [ [ 1,339 (.... XXX....
36216SX80 .. | GNMA PL#173603 9.50% 8/15/16 ........... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 10,972 ... 10,971.70|......... 1,726 |......... 10,972 ........... O27) | ..o 625].... XXX....
36218EAH4 ..| GNMA PL#219708SF 9.50% 9/15/17 ........ 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 692........ 691.99|............ 754 1. .......... 692|............ (52) | oo | | e 36 (... XXX....
36219HJS3 .. | GNMA PL#249673 9.500% 10/15/18 ........ 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 11,929 (... 11,928.89|......... 12,859 |......... 11,929 ........... @95) | 580(.... XXX....
36225A4V9 .. | GNMA POOL #780836  8.25% 4/15/ ...... 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 318,096 |...318,096.18 | ........ 337,903 |........ 318,096 |....... (18,662) ... | oo 14,431 ... XXX....
83162CHMS8 . [US SMALLBUS ADMIN 7.3% ............... 11/02/2001 | Principal Receipt ......................... XXX 31,791].... 31,790.85|......... 31,791 ......... 31,792 ... T (1)) ST M. 1,762 (... XXX ....
83162CJF1 .. | SMALL BUSINESS ADMIN 6.3% 5/01/ .... | 11/02/2001 | Principal Receipt ......................... XXX 32,615|.... 32,615.41|......... 32615|......... 32,616 | oo oo e 1,466(.... XXX....
83162CJR5 .. |USSMALLBUSADMIN ...................... 12/03/2001 [VARIOUS ................................|.... XXX .o | 53,973 |....53,97343|......... 53,973 |......... 53974 |............... T (1)) ST M. 2,418|.... XXX ...
83162CJX2 .. | US SMALL BUS ADMIN  6.15% 4/01/ ... 10/04/2001 |VARIOUS ... XXX .| 28,524 |.... 28524.06|......... 28,524 |......... 28,524 | e 1275].... XXX....
83162CKM4 . | SMALL BUSINESSADMIN ................... 07/01/2001 [VARIOUS .......................cooo | XXX .o | 20,223 |....20,223.35{......... 20,223 |......... 19,955 (........... (268) | ..o [ 268 |............ 268 (.......... 1,286 (.... XXX....
911760BT2 .. |US DEPT VET AFF REMIC 7% 1/15/ ..... 11/19/2001 | PRINCIPAL RECEIPT ................... XXX 1,105,519|.1,105,518.99|..... 1,124,866 | ..... 1,105,519 |....... (16,677) | .ovovoeee e L [ [ 37,507 |.... XXX ....
912810DZ8 .. | U.S Treasury Bonds 8.875% .................. 04/30/2001 [VARIOUS ................ooocii ] XXX .| 4,706,379 | . 3,500,000.00 | ... 4,465,703 | ..... 4443230 ......... (6,310) | ..o 263,149 |........ 263,149 |........ 177,690 |.... XXX ....
912810EL8 .. |US Treasury Bonds 8.00% .................... 01/31/2001 [VARIOUS .......................cooo ... XXX .. |....... 3,057,635 | .2,400,000.00|..... 2,846,248 |..... 2,837,289 ........... (922) | ..o [ 220,346 |........ 220,346 |......... 40,740 |.... XXX ...
912810FA1 .. [USTREASBD 6.375% ...................... 05/04/2001 [VARIOUS ... XXX .| 731,021 |...675,000.00 | ........ 747773 (... 745383 |........... (B43) ... (14,362) | ....... (14,362) | ......... 29,009 ... XXX ...
912810FB9 .. | US TREAS BD 6.125% 11115/ .......... 01/19/2001 | Greenwich Capital Markets .............. XXX 1,763,438 |.1,650,000.00 | ..... 1,701,047 |..... 1,700,750 | ............ (B7) o | 62,687 |......... 62,687 |......... 19,542(.... XXX ....
912810FD5 .. | U.S. Treas Bd Infl Index 3.625% .............. 07/09/2001 [VARIOUS .........oovvoieeeeiiii, XXX 2,183,176 |.1,993,396.95 | ..... 1,939,093 ]..... 1,941,037 |............ 523 242,140 ........ 242,140 ......... 50,667 (... XXX....
912810FE3 .. | US TREAS NT 5.5% 815/ ............ 03/27/2001 | SALOMON BROTHERS ................. XXX 393,312 |...400,000.00 |........ 421688 |........ 420,920 (............ (88)| .o (27,607)|....... (27,607)|......... 13,613 ... XXX ...
9128272C5 .. | US Treasury Notes 5.875% ................... 02/08/2001 |G XClarke ................................ XXX 503,672 |...500,000.00{........ 496,719 |........ 497,949 |............ 248 | .. 5722|.......... 5722|.......... 6,053|.... XXX ....
9128272Y7 .. [US TREAS NT 6.25% 6/30/02 ............... 10/11/2001 | SALOMON BROTHERS ................. XXX 3,493,231 |.3,400,000.00 | ... 3,536,856 | ..... 3,431,022 ....... (32,308) | ... | 62,209 |......... 62,209 |........ 274864 |.... XXX....
9128273E0 .. |US TREAS NT 6.125% 08/15/07 ............. 01/08/2001 | DB Clearing Services .................... XXX 2,615,184 |.2,450,000.00|..... 2,425,309 |..... 2,426,421 |............ 120 188,762 (........ 188,762 (......... 60,759 |.... XXX ....
912827389 .. | U.S. Treasury Notes 12/31/2002 ............. 05/02/2001 [ Merrill Lynch .............................. XXX 485,391 |...475,000.00 | ........ 483871|........ 478764 |........... @30 6,627 |.......... 6,627 |......... 15,923 |.... XXX ...
912827377 ... [{USTREASNT ... 09/10/2001 | Bank Of New York ....................... XXX 2,143,014 |.1,900,000.00 | ..... 1,967,329 ... 1,958,568 |......... (B770) | ..o 184,446 |........ 184,446 |......... 84,829 (... XXX....
912827A85 .. | US TREASURY NOTES 8% 5/15/ ...... 05/15/2001 |MATURITY ..., XXX 300,000 |...300,000.00{........ 342,188 |........ 300,000 ......... (2,453) | ..o [ e [ 12,000(.... XXX ....
912827G55 .. | U.S. Treasury Notes 6.375% ................. 09/28/2001 [VARIOUS ... XXX .| 2,838,748 |.2,750,000.00 | ..... 2,809,578 | ..... 2,788,874 ....... (22,295) | ..o e 49.875|......... 49.875|........ 177,232 .... XXX ....
912827183 ...|USTREASNT 5.75% .......ooovvvennn.. 05/11/2001 | SALOMON BROTHERS ................. XXX 1,027,969 | . 1,000,000.00 | ..... 1,020,586 | ..... 1,011,404 |......... (,715) [ [ 16,565(......... 16,565(......... 43,046 (.... XXX ....
912827586 .. [USTREASNT 7.5% ... 04/27/2001 [VARIOUS ................................. XXX 1,262,527 | .1,150,000.00 | ..... 1,255,514 ... 1,252,220 |......... (1,702) oo 10,307 |......... 10,307 |......... 23774 ... XXX ...
912827W40 ..| U.S. Treasury Notes 12/31/2000 ............. 01/02/2001 |MATURITY ..., XXX 300,000 |...300,000.00{........ 300,352 |........ 300,000 |...oovoeee [ 15,281[.... XXX ....
912827X49 .. |US TREAS NT 6.375% 3/31/01 .............. 04/02/2001 |[VARIOUS .....................ooo| XXX .. |....... 4,000,234 |.4,000,000.00..... 4,159,375]..... 4,001,513]....... (16,555) | ..o | (1,279) | ......... (1,279) |........ 121,720 (.... XXX ....
912827239 ...| U.S. Treasury Notes 6.500% ................. 08/31/2001 [MATURITY ... XXX 300,000 |...300,000.00 | ........ 299,391 |........ 300,000 (............ 106 | e 19,500 |.... XXX....
912827262 ...|US TREAS NT 6.5% 10115/ ........... 01/30/2001 | Credit Suisse FirstBosto ................ XXX 1,096,750 | . 1,025,000.00 | ..... 1,053,107 |..... 1,048,411 ........... (B0B) [ ... [ 48,339 (......... 48,339 (......... 20,134 ... XXX ...
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS .......... i 34,860,303 [31,827,019.90|.... 33,972,820 |.... 33,542,112 ...... (129,707) ..o [ 1,318,192 |..... 1,318,192 |..... 1,269,973 |.... XXX ....
Bonds - Poli}ical Subdivisions of States
*** New York
64970KJF5 .. INEW YORK NY TXBL  5.75% 6/15/ ...... 06/15/2001 |MATURITY ..., XXX .. |....... 1,075,000 |.1,075,000.00 | ..... 1,065,325 |..... 1,075,000 |.......... 2351 | 30,906 |.... XXX ....
1,075,000 1,065,325 1,075,000 2,351

2499999 Subtotal - Bonds - Political Subdivisions of States .....................................................................|. ... 1,075,000 | . 1,075,000.00 | ..... 1,065,325 ... 1,075,000 .......... 2851 | 30,906 (... XXX....
Bonds - Special Revenue, Special Assessment
* k %
312820UU70 .. | FHLMC Pool #G101397.00% ................ 12/15/2001 | PRINCIPAL RECEIPT ................... LOXXX 1,546,006 | . 1,546,006.00 |..... 1,544,904 ]..... 1,546,006 |.......... 1,090 oo e 68,701 ... XXX....
31283JEQO .. | FHLMC Pool #G10143 ........................ 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 392,387 |...392,387.34 |........ 372277 |........ 392,387 |......... 19442 . 12,801 (... XXX ....
31283KDV7 ..| FHLMC Pool #G110167.0% ................. 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 329,560 |...329,560.23 | ........ 343,051 |........ 329,560 |....... (13491) | e 3123 |.... XXX....
3128G75C3 ..| FHLMC Pool #E735435.5% .................. 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 86,189 |.... 86,188.77|......... 85,095|......... 86,189 |............ 970 | L 2245(.... XXX....
3128G7QLO ..| FHLMC Pool #€73159 ........................ 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 134,329 (...134,328.80|........ 132,623 1........ 134,329 (.......... 1,519 3,189|.... XXX ...
3128G85K3 .. | FHLMC Pool #674450 ...................... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 121,078 ...121,077.87|........ 118,526 |........ 121,078 .......... 2277 | e 3934 (... XXX....
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3128G85Z0 .. | FHLMC POOL E74464 5.5% ................. 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 80,010 |.... 80,009.52......... 78,994 (... 80,010 |............ 906 | e e e 2272 (... XXX ...
3128G8FK2 ..| FHLMC POOL #E73770 ...................... 05/17/2001 |VARIOUS ...............cooooii XXX 673,697 |...678,107.26|........ 678,054 |........ 677569 (............ (BO) oo | (3,872)|......... (3,872)|......... 18,825(.... XXX ....
3128G8JBS .. | FHLMC POOL E73858 5.5% ................. 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 107,914 (...107,913.81|........ 106,544 |........ 107,914 (.......... 1,220 .o e L 2,99 (... XXX....
3128G8UX7 . | FHLMC POOL E741985.5% ................. 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 181,461...181,461.28|........ 179,158 |........ 181,461 |.......... 2,054 .o 7,642(... XXX ...
3128G8ZU8 ..| FHLMC Pool #E74355 ........................ 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 59,138 |.... 59,138.17|......... 58,387 |......... 59,138 |............ 669 ..o e e e 1,687 (... XXX....
3128G9BH1 . | FHLMC Pool #E74540 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 100,412|...100,412.30|......... 99,138 |........ 100,412|.......... 1186 | oo e e 3,531 [.... XXX....
3128G9BVO ..| FHLMC Pool #E74552 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 141,505 (...141,505.36 |........ 139,709 (........ 141505(.......... 1,602 ..o e e 5372 (... XXX....
3128G9CP2 . | FHLMC POOL #E74578  5.5% 1/01/...... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 845,620 |...845,620.27 | ........ 833,415........ 845,620 |......... 1316 | e e e 25552 (... XXX....
3128G9CQO . | FHLMC POOKE74579 ......................... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 111,303 |...111,302.88 | ........ 109,890 ........ 111,303 |.......... 1,260 oo e e 3,785(.... XXX ....
3128GB2M5 . | FHLMC POOL #E77080 6% 5/01/....... 05/17/2001 |VARIOUS ..............ocooi] XXX 1,802,027 |.1,813,179.88|..... 1,803,122 ]..... 1,804,628 .......... 1,001 . (2,601)|......... (2,601)|......... 49,785(.... XXX ....
31290KVZ9 .. | FHLMC Pool #555132 ........................ 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 105,645 |...105,644.70|........ 107,725|........ 105,645|......... (1,839) | oo e 5087 |.... XXX ....
312913WU6 . |[FHG 4-B 6.50 11/25/22 ....................... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 905,988 |...905,988.41|........ 901,175(........ 905,988 (.......... 4331 e 34,291 |.... XXX ....
31292HGP3 . | FHLMC Gold Pool #C01106 .................. 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 507,905 |...507,904.80 | ........ 514,016 ........ 507,905 ......... @11 | e e 17,344 ... XXX ...
31294F5N2 .. | FHLMC Pool #C38953 ........................ 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 123,731|...123,731.10]........ 123,615|........ 123,731 ............ 116 | e e 5074 (... XXX ....
31294JHT8 .. |FHLMC Gold E00242 ......................... 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 18,533 |.... 18,533.48(......... 18,765 ......... 18,533 |............ (BY) o | e e 678|.... XXX ....
31294JKE7 .. | FHLMC Gold Pool #£00293 .................. 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 639,130 |...639,130.09........ 658,753 |........ 639,130 ....... (19,623) | oo e e e 18,168 |.... XXX ...
31294JVJ4 ...| FHLMC Pool #E00617 ........................ 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 97,155|.... 97,154.89|......... 95921 |......... 97,155|.......... 1,900 . e e 3114 (... XXX ...
31294JW61 .. | FHLMC POOL #E00669 6% 5/01/....... 05/17/2001 [VARIOUS ..................oooooii| XXX .| 2,926,091 |.2,945,364.51 | ..... 2,935,010]..... 2,936,657 |............ 646 | . (10,566) | ....... (10,566) | ......... 82,231 ... XXX....
31335PC45 .. |FHLMC G80091 .................oooie 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 381,429 ...381,429.13|........ 389,952 |........ 381,429 |......... (8,455) | ..o i [ [ 17,005].... XXX ....
3133T4HRO ..| FHLMC-GNMA REMIC 28 PB 6.4% 3/25/ ...| 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 587,902 |...587,902.40........ 593,598 |........ 587,902 |......... (5,208) [ ...ovveveeeeie e [ [ 20,014(.... XXX ....
3133TJMC4 .| FHLMC REMIC 2127 TD 6% 1/15/....... 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 418,186 |...418,186.49|........ 418564 |........ 418,186............ (B4) | e 14,526 ... XXX ...
3133TLF37 .. |FHLMC Series 2171 .......................... 12/05/2001 |CS FirstBoston .......................... XXX 1,227,000 | . 1,200,000.00 ..... 1,153,500 ..... 1,166,859 |.......... 4458 (. .. 60,141 |......... 60,141 |......... 77232|.... XXX ....
31340MUW3 .| FHLMC Pool #181497 ........................ 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 131,609 |...131,608.99........ 131,198|........ 131,609 |............ 586 | | e e 5061 (... XXX....
31357M5N1 ..| FHLMC Pool #E48053 ........................ 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 162,078 | ... 162,078.41|........ 158,837 (........ 162,078 (.......... 2,627 (.o e e e 4977(.... XXX ...
31358TV71 .. |[FNMA REMIC G93-14 G~ 6% 6/25/ ....... 05/25/2001 | PRINCIPAL RECEIPT ................... XXX 85,037 |.... 85,037.30 | ......... 84,439 |......... 85,037 |............ S77 o e e e 1,333].... XXX ...
31359MDU4 . | FNMA6.00% ... 02/02/2001 | Credit Suisse FirstBosto ................ XXX 4,087,471 |.4,000,000.00 | ..... 3,807,969 |..... 3,814,736 .......... 2,008 (... 272,735 ........ 272,735 ......... 54,462 (... XXX ...
31359MEA7 . [FNMAB.16% ..o 02/02/2001 | Credit Suisse FirstBosto ................ XXX 983,340 |.1,000,000.00 | ..... 1,051,225]..... 1,049,785 |............ (76) | oo | (66,445) | ....... (66,445)|......... 30,800(.... XXX....
31359MEK5 . |FNMA5.25% ... 11/16/2001 | Barclays Dezoete ........................ XXX 1,211,110 |.1,200,000.00 | ... 1,218,611 ... 1,218,401 |........... (209) ..o (7,292)]......... (7,292)]......... 22,050 (... XXX....
31359SR69 .. | FNMA Gr Tr Series 2001-T4CIA ............ 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 371,046 (... 371,046.03|........ 382,757 |........ 371,046 |....... (M,711) | | e [ 10,634 (... XXX ....
313615NB8 .. | FNMA Pool #50786 ........................... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 477,597 |...477,596.77|........ 490,805|........ 477597|....... (18,200) | oo e e e 18,957 ... XXX ...
31361W4L8 ..| FNMA Pool #044027 7% ...................... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 173,234 |...173,233.56 |........ 173234 (........ 173234 (............ 253 e e 6,417 (... XXX ....
31362WTE6 . | FNMA POOL 734496.85% ................... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 15,669 |.... 15,669.09(......... 15247 |......... 15,669 |............ AT e 588|.... XXX ....
31363WH40 . | FNMA POOL #100250 7.5% .................. 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 546,958 | ...546,958.08 | ........ 570,204 |........ 546,958 |....... (18,200) | ..o e e e 23539 (... XXX...
31368HTP8 ..| FNMA POOL #190558 5.5% .................. 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 414975 |...41497484|........ 392,800 (........ 414975|......... 21476 (oo e [ 12,800(.... XXX ....
31371HB64 .. | FNMA POOL 2521616% ..................... 12/25/2001 |VARIOUS ... XXX .| 323,622 |...327,814.41........ 305,790 |........ 308919 .......... 2597 oo 14,703|......... 14,703|......... 19417 XXX....
31371HQ76 ..| FNMA POOL 252578 6.00% .................. 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 375,443 |...375,443.12........ 357,669 ........ 375443 |......... 16,445 | ..o e 12,763 |.... XXX ...
31373WQK2 .| FNMA POOL 305658 8% ..................... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 125,702 (...125,702.00|........ 128,373 (........ 125,702(......... (1,655) | ..o [ [ [ 5085(.... XXX....
31374GMV6 . | FNMA POOL #313672 ........................ 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 193,207 |...193,207.43|........ 207,336 |........ 193,207 | ... M) e e 9,027 ... XXX....
31375BU39 .. | FNMA MBS Pool 33010215 Yr6.5% ........ 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 344,930 (...344,930.16|........ 337,331 |........ 344930 (.......... 6,888 [....cccovii e e 12517 ... XXX ...
31376QTC7 ..| FNMA POOL 362447 7% ..................... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 172,802 |...172,801.84]........ 174,098 ........ 172,802|........... (T o 7,002(.... XXX ....
31377M4P3 ..| FNMA POOL #381630  6.2% 5/01/....... 12/25/2001 | PRINCIPAL RECEIPT ................... XXX 13,775|.... 13,7757 |......... 13,929 |......... 13,775 ........... (125) [ [ [ [ [ 462 |.... XXX ....
31378HUH2 . | FNMA Passthru Pool # 399384 ............... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 1,160,004 | . 1,160,003.68 | ... 1,186,829 | ... 1,160,004 |....... (26,758) | ..o | e e 49984 (... XXX...
31380HZ91 .. | FNMA POOL 440968 6.0% ................... 12/25/2001 |VARIOUS ..o XXX .| 638,445 | ...645,903.88|........ 602,509 |........ 612,302 .......... 8734 | ... 26,144 ... 26,144 ... 36,658 (... XXX....
31380J5T6 ...| FNMA POOL 441958 6.0% ................... 12/25/2001 [VARIOUS ................oooi | XXX .o 399,241 (...403,904.72........ 376,768 |........ 382,899 (.......... 5,466 (... | 16,342 |......... 16,342 |......... 23,463 (.... XXX ....
31380LKN7 .. | FNMA POOL 4432016.0% ................... 12/25/2001 |VARIOUS ... XXX .| 422,626 |...427,763.39|........ 399,024 |........ 404,400 .......... 4936 (... 18,225|......... 18,225|......... 24827 (... XXX...
31380NL51 .. | FNMA POOL 445048 6.0% ................... 12/25/2001 [VARIOUS ................ooco | XXX 252,065 |...255,322.94 |........ 238,168 |........ 240,645(.......... 2,056 (... 1,419(......... 11,419(......... 15,088(.... XXX ....
31380PSNO ..| FNMA POOL 4461256.0% ................... 12/25/2001 |VARIOUS ..o XXX 259,682 |...262,953.43|........ 245286 |........ 248208 |.......... 2495 (. 1,474|........ 1,474|........ 15,362 ... XXX ...
31380XHT2 ..| FNMA POOL 453042 6.0% ................... 12/25/2001 [VARIOUS ..................oooi XXX 354,852 |...359,368.25|........ 335223 |........ 338,826 |.......... 3237 oo e 16,026 |......... 16,026 |......... 20,768(.... XXX ....
31380YP46 .. | FNMA POOL 4541436.0% ................... 12/25/2001 [VARIOUS ................ooco | XXX .o 71,745|.... 72,727.96 |......... 67,842 |......... 68,259 |............ 343 3,486 (.......... 3,486 (.......... 4410(.... XXX ....
31381DJQ9 .. | FNMA POOL 4575716.0% ................... 12/25/2001 |VARIOUS ... ] XXX .| 569,805 |...576,902.15........ 538,142 ........ 544613 ].......... 5888 (... oo 25192 ......... 25192 ......... 33,665(.... XXX....
31381DYY5 ..| FNMA POOL 458027 7.312% ................ 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 132,677 (...132,676.77|........ 134,408 1........ 132,677 (......... (,727) | oo [ e e 5414 (... XXX ...
31384V2H4 .. | FNMA Pool #535476 .......................... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 410,335...410,335.01|........ 406,745|........ 410,335|.......... 3590 (... 15,257 ... XXX ...
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31384VNW8 .| FNMA POOL 5351055.00% .................. 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 351,502 ...351,501.76 | ........ 3252491 ........ 351,502]......... 24248 | 10,338 |.... XXX....
31384WB82 . | FNMA Pool 535663 7.50% ................... 12/25/2001 | PRINCIPAL RECEIPT ................... XXX 169,006 | ... 169,006.30 |........ 175212 ........ 169,006 |......... (6,208) | ...ovveeeeeie e [ [ 1,056 |.... XXX....
31385HQUY . | FNMA Pool 545067 7.50% ................... 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 115,098 |...115,097.71 |........ 119,396 |........ 115,098 |......... (4,298) | ..o [ e e 719].... XXX ...
31387A3Y9 .. | FNMA Pool #578715 .......................... 12/25/2001 | PRINCIPAL RECEIPT ................... XXX 45,013 |.... 45,012.64......... 45744 (... 45013 |........... @3 e e 564 (... XXX....
31387CLV1 .. | FNMA Pool #580040 .......................... 12/25/2001 | PRINCIPAL RECEIPT ................... XXX 26,347 |....26,347.18|......... 26,257 |......... 26,347 ... O [ e 2741.... XXX ...
31387D3Q0 ..| FNMA Pool #581407 .......................... 12/25/2001 | PRINCIPAL RECEIPT ................... XXX 91,002].... 91,002.14|......... 92,566 |......... 91,002|......... (1564) oo i e 2,377 (... XXX....
31387FSF2 .. | FNMA Pool #582918 .......................... 12/25/2001 | PRINCIPAL RECEIPT ................... XXX 24918....24918.01|......... 24891 ......... 24918 |.............. 27 | e [ e 420(.... XXX ....
31387H3W8 . | FNMA Pool 585013 ........................... 12/26/2001 | PRINCIPAL RECEIPT ................... XXX 57,422 |....57,422.36|......... 59,764 |......... 57,422 ......... (2,382) | oo 31| XXX ...
31387H5W6 . | FNMA Pool 585061 6.50% ................... 12/25/2001 | PRINCIPAL RECEIPT ................... XXX 44,909 |.... 44,909.01(......... 45716 |......... 44909 |........... BO7) .o e e e 243 XXX....
36209N5Y4 .. | GNMA 477063 6.50% .........oovvvveiiiinnnn 12/15/2001 |VARIOUS .............ooooo | XXX 1,357,407 | . 1,346,611.35..... 1,300,637 | ..... 1,314,731 |......... 13,378 | o e 42,676 (......... 42,676 (......... 85815(.... XXX ....
36209PP84 .. | GNMA 477547 6.50% ......................... 12/15/2001 |VARIOUS ... ] XXX .| 677,264 |...671,116.41|........ 648,152 ........ 652,927 |.......... 45| 24337 ......... 24337 ......... 42,015].... XXX....
36210AUPO ..| GNMA 486690 6.50% ...............ccccvvvvnnn 12/15/2001 [VARIOUS ... XXX .o 423,983 |...420,332.43........ 405,939 ........ 409628 |.......... 3,282 . [ 14,355 |......... 14,355 |......... 25,686 |.... XXX ....
36210HRJ3 .. | GNMA 492889 6.50% 11/15/28 .............. 12/15/2001 |VARIOUS ......................cc ] XXX | 1,267,868 | . 1,258,024.41 | ... 1,215,075 ... 1,228,961 |......... 18,213 | e 38907 |......... 38907 |......... 79,295|.... XXX ...
690353BR7 .. | OVERSEAS PRIV INV  6.78% 1/15/....... 09/20/2001 | Principal Receipt ......................... XXX 88,889 ... 88,889.25|......... 88,889 |......... 88,889 ... o e e 3013[.... XXX ....
31358PPK?7 .. | FNMA G-92-48H 8/25/2007 7.50% .......... 05/01/2001 |VARIOUS .......................c XXX .o 50,136 |.... 50,136.21 |......... 52,228 |......... 50,136 (........... 644) | ... 313].... XXX ...
3199999 Subtotal - Bonds - Special Revenue, Special ASSESSMENt ........... ... 34,323,177 |134,259,236.29 | .... 33,751,992 |.... 33,817,789 |......... 49205 | ... 505,386 |........ 505,386 |..... 1,265,428 |.... XXX ....
Bonds - Public Utilities (Unaffiliated)
293561BX3 .. [ Enron Corp. 7.375% ..., 03/13/2001 |Warburg, S.G. ................coooi XXX 924,732...900,000.00|........ 879,006 ........ 879,538 ............ 102 45194 ... 45194 ... 22309 (... XXX....
482620HA?2 .. | KN ENERGY 6.45% 11/30/ ........... 11/30/2001 |MATURITY ............................... XXX .| 550,000 |...550,000.00|........ 540,604 |........ 550,000 |............ 120 35475|.... XXX ...
3899999 Subtotal - Bonds - Public Utilities (Unaffiliated) ............................................coooo 1,474,732 | .1,450,000.00 | ... 1,428,610 ... 1,429,538 |............ 231 45194 (... 45194 (... 57,784 ... XXX ....
Bonds - Industrial and Miscellaneous (Unaffiliated)
00105KAKS .. | AFG Receivables CMO 6.2% ................. 09/18/2001 |VARIOUS ..............coooi] XXX .o 412,439 (...412,438.70|........ 414,501 |........ 412342 |........... (BO1) [ [ [ 97| .o 97 (... 13,040|.... XXX ....
00138PAA7 .. | AIG SunAmerica 5.20% ....................... 10/24/2001 | MLPF&S Fixed Income Ops ............. XXX 1,552,350 | . 1,500,000.00 | ..... 1,498,680 |..... 1,498,875 |............ 195 e 53,475(......... 53,475(......... 36,617 (.... XXX ....
018490AA0 .. | Allergan Inc. Zero Coupon .................... 01/17/2001 |BANKERS TRUST ....................... XXX | 193,020 | ... 300,000.00........ 188,043 |........ 189,054 |............ 282 (. 3,966 .......... 3,966 |................. XXX
02261WABS . | Alza Corp. Zero Coupon ...................... 05/01/2001 |VARIOUS ..............cooooii] XXX .o 875,531 (.1,250,000.00 ........ 798,203 ........ 808,887 |.......... 579 | 66,644 (......... 66,644 (................. s XXX
026874AN7 .. | American Intl Group 0.5% .................... 04/24/2001 | Jefferies & Co ............................ XXX | 252,804 |...250,000.00 | ........ 250,000 ........ 250,000 .............. B e e e 2,804(.......... 2,804 (... 562(.... XXX....
032654AD7 .. | Analog Devices Inc. Conv. 4.75% ............ 02/13/2001 | Goldman Sachs & Co .................... XXX .o 180,200 |...200,000.00........ 200,000 ........ 200,000 [ ..o e L (19,800) |....... (19,800) |.......... 3,536 (... XXX....
049164AU0 .. | Atlas AirInc. 7.20% ........................... 07/02/2001 [VARIOUS ..................ooooooi| XXX 17,882|....17,881.79|......... 16,888 |......... 16,925 |............... 9 956 |............ 956 |.......... 1,169 (... XXX ...
057224AH0 .. | Baker Hughes Zero Coupon .................. 05/31/2001 | CALLED @ 78.6130000 ................. XXX .| 334,105 |...425,000.00|........ 318,281 ........ 337,625|.......... 4835 (. (3,520)]......... (3,520) ... XXX
06423AAFO0 .. |Bank One Corp. 7.625% ...................... 06/13/2001 | SALOMON BROTHERS ................. XXX oo 1,596,180 | . 1,500,000.00 | ..... 1,497,000 ..... 1,497,441 |............ 495 | e 98,739 |......... 98,739 (........ 101,031 ].... XXX ....
06738CAD1 ..|Barclays Bank 7.40% .......................... 01/31/2001 | Legg Mason Wood ....................... XXX .o | 1,578,000 | . 1,500,000.00 | ... 1,485,349 | ... 1,486,871 ............ 162 91,129 |......... 91,129 |......... 15417 ... XXX ...
147440BR1 .. | Case Equipment5.83% ....................... 11/15/2001 [VARIOUS .............oooo | XXX 1,020,556 | . 1,020,555.54 | ..... 1,028,688 |..... 1,020,657 |......... (4,500) [ ..o [ (102) | ........... (102)|......... 37,606 (... XXX....
152342AE1 .. | Centocor 4.75% ...........ccccoveeii 02/09/2001 | Morgan Stanley .......................... XXX | 150,000 | ... 150,000.00|........ 195,824 |........ 195,658 |............ [C15) ) N S FOUOO (45,658) | ....... (45,658) |................. XXX
161626RR9 ..| CHASE MTG FIN 6.5% 4/25/2009 ........... 10/03/2001 | PRINCIPAL RECEIPT ................... XXX .| 356,431 ...356,431.05|........ 357,823 |........ 356,431 (........... (622) ..o e 9,975(.... XXX ....
161626TM8 ..| CHASE 1993 HIl-A4 7% 7/25/2024 .......... 12/25/2001 | PRINCIPAL RECEIPT ................... XXX .o 415,169 |...415,169.47 | ........ 417,180 (........ 415169 |............ 486 | ..o [ e e 18,105|.... XXX ....
17303CBH3 ..|CITIBANKCR98-9A ........................ 12/05/2001 | First Chicago Cap. Mkts ................. XXX .| 1,994,384 | . 1,930,000.00 | ... 1,926,352 | ... 1,924,909 |........... @21) | 69,474 |......... 69,474 |........ 145,763 |.... XXX ....
20033TAB1 ..|COMED TRANS 98-1 A2 ..................... 07/05/2001 |VARIOUS ..............coooii] XXX .o 479,963 |...479,963.08 |........ 479860 (........ 479454 (. .......... 379 [ 509 |............ 509 .......... 6,348 |.... XXX ....
20033TAC9 ..| COMED TRANS FUND TR SER 1998-1 A-3 | 09/28/2001 |VARIOUS ................................|.... XXX | 753,953 |...750,000.00 | ........ 734,121 (... 742,435(.......... 6,632 ... | 11,5181 ......... 11,5181 ......... 30,638|.... XXX....
20033TAD7 ..| COMED TRANS FD TR SER1998-1 CL A4 . | 09/28/2001 | Goldman Sachs & CO .................... XXX 947,547 |...925,000.00 |........ 876,004 |........ 888,467 |.......... 6,908 ... [ 59,080 (......... 59,080 (......... 38,501 (.... XXX....
204912AE9 .. | Computer Associates 6.25% .................. 02/23/2001 | Advest, Inc. ... XXX 444,166 |...455,000.00........ 454145 |........ 454602 (.............. 29 e (10,436) |....... (10,436) |......... 10,506 |.... XXX ....
210805CQ8 .. | Continental Airlines 6.545% .................. 08/02/2001 | Principal Receipt ......................... XXX 54,871|.... 54,870.75|......... 54,871|......... 54,871 | | e e 1,824 (... XXX ...
210805DDE6 .. | Continental Airlines 7.707% .................. 10/02/2001 | Sink PMT @ 100.0000000 .............. XXX 24517 ... 24517.06|......... 26,502 (......... 24517 |......... (1,985) [ ..o [ [ [ [ 945|.... XXX ....
219350AJ4 ...| Coming Inc. Zero Coupon .................... 03/27/2001 [VARIOUS ..................oooooo ] XXX 408,048 | ...675,000.00|........ 507,368 |........ 510,956 |.......... 2212 (102,908) | ... (102,908) | ... XXX
25271CAAOQ .| Diamond Offshore Drilling 3.75% ............. 04/06/2001 | DB Clearing Services .................... XXX .o 459,360 |...450,000.00........ 490,844 |........ 483679 (......... (1, 437) oo [ (24,319)|....... (24,319)|......... 10,828 |.... XXX ....
26439RAF3 .. | Duke Capital 7.50% ........................... 12/05/2001 | MLPF&S Fixed Income Ops ............. XXX 813,638 |...750,000.00|........ 735,892 ........ 737641 (... 77| 75996 |......... 75996 |......... 67,031 ... XXX ....
268766BP6 .. | EOP Operating LP Variable Rate ............. 03/19/2001 [ Morgan Stanley ......................... XXX 383,672 |...375,000.00|........ 375,000 |........ 374986 |.............. @ 8,686 (.......... 8,686 (.......... 9,591 ... XXX....
284129AC7 .. | Elan Finance Zero Coupon ................... 03/19/2001 | Morgan Stanley .......................... XXX 379,739 ...500,000.00|........ 265,000 ........ 281,362(.......... 2071 | e 98,377 ......... 98,377 .o L XXX
302570AJ5 ...| FPL Group Capital 7.375% ................... 03/23/2001 | Bank Of America ......................... XXX .| 796,230 |...750,000.00|........ 730,275 |........ 731,788 ............ 322 64,442 (... 64,442 (... 17,977 ... XXX ...
31331FAX9 .. | Federal Express 6.72% ....................... 07/16/2001 |VARIOUS ...............ooooi] XXX oo 31,557 |.... 31,556.95|......... 31,557 ......... 31,557 [ e e e e 1,288|.... XXX ....
339030AB4 .. | FleetBoston Note 7.25% ...................... 12/05/2001 | WARBURG DILLON READ LLC ........ XXX .| 825,481 |...765,000.00|........ 764,113 ........ 764,301 |............ 145 | 61,180 |......... 61,180 |......... 68,558 |.... XXX ....
34527RBW2 . |FORD CRAUTO99-AB ...................... 02/13/2001 | Chase Manhattan Bank .................. XXX ..o | 1,112,602 |.1,110,000.00..... 1,109,877 ..... 1,109,942 |............... 5l i L 2,659|.......... 2,659......... 10,890].... XXX....




ANNUAL STATEMENT FOR THE YEAR 2001 oF THE Group Hospitalization and Medical Services, Inc.

A

SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) | Exchange Total on Bonds | Dividends on
Number of Carrying Value| Increase by Foreign Gain Realized Gain Gain Received Stocks
CUSIP Disposal Shares Par at Disposal |(Decrease) by| Exchange (Loss) on (Loss) on (Loss) During Received

Identification Description Date Name of Purchaser of Stock | Consideration Value Actual Cost Date Adjustment | Adjustment Disposal Disposal on Disposal Year During Year
38141GAP9 .| Goldman Sach Conv. Note 1% ............... 10/25/2001 | Goldman Sachs & Co .................... XXX 141,645 ...175,000.00|........ 173,250 |........ 173,593 |............ 184 e (31,948)|....... (31,948) | .......... 1,628 ... XXX ...
3935052P6 .. | GREEN TREE FINL 99C A-2 VAR 7/15/ .... | 12/17/2001 | PRINCIPAL RECEIPT ................... XXX 726,231 |...726,230.68|........ 726,231 |........ 726,231 (............ 145 . e e 29,053 (.... XXX ....
401698AA3 .. | GUIDANT 6.15% ........ocoovieiiieint, 08/08/2001 | Chase Manhattan Bank .................. XXX 1,585,168 |. 1,600,000.00 ..... 1,593,728 |..... 1,595,649 |............ 497 | (10,481)|....... (10,481)|......... 97,853|.... XXX ....
404280AA7 .. |HSBCHLDGSPLC ~ 7.5% 715/ ......... 04/09/2001 | Credit Suisse First Bosto ................ XXX 532,210 |...500,000.00 | ........ 497,760 |........ 498,043 |.............. 56 | e 34,167 |......... 34,167 |......... 27.812].... XXX....
448814EJ8 ...|HYDRO-QUEBEC 8.05% .................... 04/18/2001 | Chase Manhattan Bank .................. XXX 1,329,912 |.1,175,000.00 | ..... 1,393,790 |..... 1,385,801 (......... (167) o [ (55,889) |....... (55,889) |......... 75145|.... XXX ....
45068HADS ..| ITT HARTFORD GROUP 6.375% 11/01/ ...| 05/17/2001 | Goldman Sachs & Co .................... XXX 1,144,148 |.1,125,000.00 | ..... 1,087,749 ... 1,114985|.......... 2,454 . 29,162 |......... 29,162 |......... 40,043 ... XXX....
493063AM3 ..| KEY AUTO FIN 97-2 AP 6.15% 10/15/ ...... 11/16/2001 | PRINCIPAL RECEIPT ................... XXX 378,846 (... 378,845.71|........ 380,858 ........ 378,846 |........... (864) | ..o [ e e 13,003|.... XXX ....
500255AG9 .. | Kohl's Corp. Zero Coupon .................... 02/02/2001 | DB Clearing Services .................... XXX 291,832 |...450,000.00{........ 259,400 |........ 263,230 |............ TA0 ..o 28,602 (......... 28,602 (................. XXX
500255AJ3 ...| Kohls Corp ConV .................cccccoonni. 02/02/2001 | Credit Suisse First Bosto ................ XXX 96,800 ...150,000.00|......... 89,237 |......... 89,993 |............ 237 6,807 |.......... 6,807 ... XXX
524908BU3 .. | LEHMAN BROS HLDG  6.125% 7/15/.... | 08/13/2001 |Bear Stearns ............................. XXX 618,774 |...600,000.00|........ 597,492 |........ 598,946 (............ B3 19,828 ......... 19,828 ......... 39,915|.... XXX ....
524908CL2 .. | Lehman Brothers Holdings 0.25% ............ 10/04/2001 | Lehman Brothers ......................... XXX 296,730 | ... 350,000.00 |........ 350,000 ........ 350,000 [............... B i e (53,270 |....... (53,270) | .......... 1,101 (... XXX ...
530512AB8 .. | LIBERTY FINANCIAL ......................... 11/14/2001 | MLPF&S Fixed Income Ops ............. XXX 1,152,380 |. 1,000,000.00 | ..... 1,086,870 ..... 1,084,023 ........... (916) [ .o [ 68,357 |......... 68,357 |......... 95,826 |.... XXX ....
539830AK5 .. |LOCKHEED MARTINCORP ................. 10/31/2001 |VARIOUS .....................oco ] XXX | 1,227,702 |.1,000,000.00 | ........ 996,090 ........ 996,151 |.............. 27 231,552 ........ 231,552 ......... 78,861|.... XXX ...
552008609 ...| BELL ATLANTIC FINL CV 4.25% 9/15/ ..... 06/06/2001 | Wagner Stott Clearing ................... XXX 372,188 |...375,000.00 | ........ 396,562 |........ 390,012(......... (1 410) [ (17,825)|....... (17,825)|......... 1,776 ... XXX ...
552008617 ...| Bell Atlantic Finl Cv4.25% .................... 06/06/2001 | Deutsche Bank GovtSec ................ XXX 24,812(....25,000.00]......... 25875(......... 25625 (............ (B7) oo | (CE) ) Pr— (CHE) ) PO 785|.... XXX ....
597706AT7 .. | Midland Realty Acceptance Corp ............. 12/27/2001 | PRINCIPAL RECEIPT ................... XXX 488,137 |...488,137.22 | ........ 488,519 |........ 488,137 |........... B3 e e L 20,700 ... XXX ....
620076AP4 .. | MOTOROLA 6.5% 11/15/ ........... 03/12/2001 | CS First Boston .......................... XXX 372,283 |...480,000.00........ 457876 |........ 458206 |.............. 52| (85,923)]....... (85,923)|......... 10,400 |.... XXX ....
629568ACO0 .. | Nabors Industries Inc. Zero Coupon .......... 06/18/2001 | Morgan Stanley .......................... XXX 189,950 |...290,000.00........ 191,633 |........ 194813 .......... 1,894 | (4,863)|......... (4,863) [...c.vvvinnnn. o XXX
638585AN9 .. [NATIONSBANK .............cooeiii 12/05/2001 | MLPF&S Fixed Income Ops ............. XXX 1,008,216 |...900,000.00........ 900,000........ 900,000 [.....ooveee [ 108,216 |........ 108,216 (......... 92,031|.... XXX ....
65118NAK7 ..|NEWCOURT EQ 98-2 A4 5.45% 10/15/ ....| 12/15/2001 | PRINCIPAL RECEIPT ................... XXX 92,919|.... 9291941 |......... 92,903 1|......... 92,919 |............ 223 o XXX
69350EAC4 .. | Pp&l Transition Bond Co Lic 6.60% .......... 12/26/2001 | Principal Receipt ......................... XXX 127,186 |...127,186.35|........ 127,185]........ 127,186 |............ (3) e | o XXX
695629CF0 .. | PAINE WEBBER GROUP 6.375% 5/15/ ...| 12/05/2001 | WARBURG DILLON READ LLC ........ XXX 816,284 (...775,000.00]........ 763,264 |........ 768245(.......... 2,280 (..o o XXX
705220AA9 .. | PECO ENERGY 99-A A1 5.48% 3/01/ ..... 03/06/2001 | Redemption .............................. XXX 311,827 ...311,826.67|........ 311,756 |........ 311,181 ... @) XXX
714046AA7 .. | Perkinelmer Inc. Zero Coupon ................ 05/04/2001 | Goldman Sachs & Co .................... XXX 191,384 |...350,000.00........ 174,860 |........ 179,402 |.......... 2,082 . L XXX
73767*CZ1 ...| POTOMAC CAPITAL 10/03/2001 8.89% .... | 10/03/2001 [MATURITY ...............cooooiiiinn. XXX 1,000,000 | . 1,000,000.00 | ..... 1,124,560 ... 1,000,000 ... (14,583) | ... | XXX
78388BAA1 ..| SOUTHTRUST FUNDING 6.65% 11/28/13 ..| 12/31/2001 [VARIOUS ... XXX 10,536 |.... 10,536.45|......... 10,602].......... 5,755 ......... (4,833) ..o XXX
79548KFW3 . | SALOMON BROS. 7.20% 7/25/2023 ......... 09/26/2001 |VARIOUS ..............ocooeiie XXX 370,254 |...370,254.22........ 374,072 |........ 373,651 (............ (28) oo o XXX
79549BEQS6 ..| Salomon Smith Barney Conv. Note .......... 02/22/2001 | SALOMON BROTHERS ................. XXX 285,250 |...350,000.00........ 350,000 ........ 350,000 (..o | XXX
807066AD7 .. | Scholastic Corp .............ocooiiiiiiiiiiii. 02/14/2001 | Goldman Sachs &Co .................... XXX 217,088 (... 175,000.00........ 171,062 (........ 171,765 (.............. 96| . o XXX
88163VABS .. | TEVA PHARMACEUTICAL IND CONV SR NT06/13/2001 | Lehman Brothers ......................... XXX 288,050 |...280,000.00........ 281,900 ........ 281,651 |........... (168) | ..o [ XXX
887315BN8 .. | TIMEWARNERINC .......................... 03/13/2001 | Warburg, S.G. ............ocooieiiii XXX 685,860 |...750,000.00........ 674,340 (........ 675342 (............ 166 ..o | o XXX
88731EAF7 .. | TIME WARNER ENTMT 8.375% ........... 04/09/2001 | Warburg, S.G. ..., XXX 541,225 |...500,000.00........ 538,120 |........ 537,066 |........... (180) [ ..o [ o XXX
902124AA4 .. | Tyco Intl Ltd New ................ccooooennn. 05/08/2001 | BANKERS TRUST ....................... XXX 249,234 |...325,000.00|........ 241,036 |........ 242,753 .......... 1,256 | .o XXX
902124ACO0 .. | Tyco International Ltd. ......................... 08/29/2001 | BANKERS TRUST .............oceven. XXX 18,844 |.... 25,000.00......... 19,188 ......... 19,268 |.............. 80|, [ o XXX
903290AD6 .. | USF&G CONV ZERO CPN 303/ ....... 02/09/2001 [VARIOUS .............coooeiiiiii ] XXX | 406,099 |...500,000.00 | ........ 330,657 |........ 352,652 (.......... M| XXX
90332UAN3 ..| US Airways Pass Thru Crif 7.076% .......... 09/20/2001 | PRINCIPAL RECEIPT ................... XXX 1,735]...... 1,73465|.......... 1,743 |.......... 1,735 .............. e o XXX
907833AF4 .. |UNION PACIFICRR 6.85% ................. 01/02/2001 | Principal Receipt ......................... XXX 17,849 |.... 17,848.76|......... 17,849 |......... 17849 | ..o o XXX
907833AG2 ..|UNIONPACIFICRR ..o 01/04/2001 | Principal Receipt ......................... XXX 30,309 .... 30,308.51 |......... 30,309 |......... 30,309 | o XXX
931142BE2 .. | WAL MART 6.875% OF 8/09 ................. 12/05/2001 |[UNDEFINED ............................. XXX 814,312 ...750,000.00........ 734,828 |........ 737,014 (.......... 1437 | o XXX
987425AC9 .. | Young & Rubicam Conv3% .................. 08/10/2001 | SALOMON BROTHERS ................. XXX 353,514 |...380,000.00 | ........ 370,500 ........ 371,858 |.......... 1,846 oo (18,344) | ... (18,344) | ......... 12,350 |.... XXX ...
U0778KAD4 . | BELL ATLANTIC FINANCIAL SVCS INC ... | 06/06/2001 | Goldman Sachs & Co .................... XXX 74,438 |.... 75,000.00|......... 91,688 |......... 87543 |......... (1,262) | ..o | (13,106) | ....... (13,108) |.......... 2,355(.... XXX....
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ...........................ooooooii 37,726,556 |38,309,213.02 | .... 36,753,583 | .... 36,728,830 |......... 12,659 ..o | 997,723 |........ 997,723 |..... 1,622,290 ... XXX....
6099997 Subtotal - Bonds - Part4 ... ... 109,459,768106,920,469.21 | ... 106,972,330 | ... 106,593,269 | ... (65,261) ... | | 2,866,495 | ..... 2,866,495 | ..... 4,246,381 |.... XXX ....
6099998 Summary ltem from Part 5 f0r BONAS ......................oc.ioiii e 61,501,607 [60,934,000.00 | .... 61,246,497 | .... 61214502 ....... (31,902 ... 287,102 ........ 287,102 ........ 912,267[.... XXX ....
6099999 SUBOtAl - BONAS ... ....170,961,375167,854,469.21 | ... 168,218,827 | ... 167,807,771 | ....... (97,253) | ..o | 3,153,597 |..... 3,153,597 |..... 5,158,648 |.... XXX ....
Preferred Stocks - Public Utilities
293561601 ...TEnron Corp. Conv. Pfd. ....................... 01/23/2001 | Standard & Poors Sec ...................[........ 80.000|......... 168,451 [............... | 169,755 (........ 169,755 ....... (18,245) | ... | (1,304)|......... (1,304) ... XXX ... |............ 273
6199999 Subtotal - Preferred Stocks - Public Utilities ........................_..............................._..._.._.|.... 168,451 . XXX .| .. 169,755 ... 169,755 ... (8248)| || (1,304) ... (804) | XXX | 273
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
004408209 ...| Ace Limited Conv. Pfd. ........................ 03/26/2001 | MLPF&S Fixed Income Ops ............. ....2,500.000f......... 180,033 (........cocoen |t 183,300 (........ 183,300 (....... (81,700) | ..o | (3,267)|......... (8,267)|.... XXX ... |.ooiiiin. 2,578
177351202 ...| CITIZENS UTILS TR 5% CONV PFD ........ 01/09/2001 | Cantor Fitzgerald & Co .................. ....3,000.000{......... 161,815 ..o | 142,571 ........ 142,571 ....... (16,429) ... oo e 19,244 (... 19,244 |0 XXX .o | 1,875
59156R207 .. | Metlife Cap. Trst. Conv. PRef. ................ 07/11/2001 | Morgan Stanley .......................... ....3,250.000{......... 303,977 |......... 50.00........ 164,702 (........ 164,702 ...... (A1A72) [ 139,275(........ 139,275 (... XXX ... |.......... 5,694
632525309 ...| NATL AUSTRALIA BK LTD 7.875% CONV ..| 07/11/2001 | Merrill Lynch .............................. ...11,000.000......... 326,249 ... | 346,290 |........ 346,290 | ..o e (20,041)|....... (20,041) ... XXX .ooo | 23,388
71713U201 .. |[Pharmacia Corp .............................. 08/22/2001 | Morgan Stanley .......................... ....6,250.000{......... 44242 | ... | 277372 |........ 277372 |....... (43,890) | ..o | (33,131)|....... (83,131)|.... XXX ... |.......... 4,062
6399999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .........................o o 1,216,316 XXX ... |..... 1,114235]..... 1,114235]...... (283,191) ... 102,080 (........ 102,080 (.... XXX ... |......... 37,597
6599997 Subtotal - Preferred Stocks - Partd .............................. | 1,384,767 XXX |.... 1,283,990 ... 1,283,990 ... (301,436) ..o | | 100,776 |........ 100,776 ... XXX ... |......... 37,870
6599998 Summary Item from Part 5 for Preferred Stocks ... 542,312 XXX 498,841 (........ 498,841 ... 43471......... 43471 ... XXX .o
6599999 Subtotal - Preferred STOCKS ... e 1,927,079 XXX ... 1,782,831 ..... 1,782,831 ...... (801,436) [ ... 144247 |........ 144247 (... XXX . ... |......... 37,870
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
381197102 ...| Golden State Bancorp Inc. Common ......... 04/03/2001 |VARIOUS ..............ocooiie ....4,300.000{......... 115,932 (... XXX ... |......... 83,061 |......... 83,061 1....... (52,121) | .o e 32,872|......... 32,872 ... XXX ..o oo
750236101 ...| Radian Group, Inc. ............................ 02/28/2001 [BearSteamns ............................. ....2,400.000]......... 148,814 ... XXX ... | 97,543|......... 97,543|....... (82,607) | ... | e 51,270 |......... 51,270 ... XXX ... ... 72
759351109 ... | Reinsurance Group Of America .............. 04/20/2001 |VARIOUS ... ...10,100.000......... 357,701 (... XXX ... |........ 239,972 |........ 239,972 |...... (118,578) [ .o [ 117,728 ........ 117,728 ... XXX ... |, 798
845905108 ...| Sovereign Bancorp ............................ 07/06/2001 [VARIOUS .............ooooeeiiiiiiii ...13,400.000......... 147,305 ... XXX ... | 99,485|......... 99,485|......... (9,390) [ ..o 47,820 (......... 47,820 ... XXX ... |.......... 1,570
939322103 ...| Washington Mutual Inc. ....................... 02/21/2001 |VARIOUS ..............ocooei ....6,480.000{......... 353,245 (... XXX ... |........ 171,047 (........ 171,047 ...... (197,168) [ .....oove [ [ 182,198 (........ 182,198 (... XXX ... |.ooooiii,
G3223R108 ..| Everest Reinsurance Group Ltd. .............. 01/22/2001 [VARIOUS ................................. ....5,100.000......... 310,854 |.... XXX ... |....... 147,991 |........ 147,991 ... (217,297) | 162,863 ........ 162,863 |.... XXX ... |
6799999 Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) .............................oo o 1,433,851 (... XXX ... |........ 839,099 (........ 839,099 ...... (677,461) ... 594,751 |........ 594,751 |.... XXX ... |[.......... 2,440
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
035710409 ...| Annaly Mtg. Mgmt. Inc. ........................ 07/13/2001 | Charles Schwab & Co ................... ... 4,700.000.......... 62,759 ... XXX ... | 44,650 (......... 44650 ... 18,109 |......... 18,109 |.... XXX ..o |.oooiii 5,066
037411105 ...|Apache COrp. .........ooovviiiiai, 11/15/2001 [VARIOUS ..................ooo ..8,200.000{......... 366,217 ... XXX ... |........ 428,685(........ 428,685(...... (145,832) [ ..o [ (62,468) |....... (62,468)|.... XXX ..o |.oooiienn. 750
046265104 ... | Astoria Finl. Corp. ............cooooiiii. 05/01/2001 |VARIOUS ..............ocooii] 8,700.000......... 464,292 ... . XXX ... |........ 315,631 (........ 315,631 1...... (156,892) [ ....ovveeees [ 148,661 (........ 148,661 (... XXX ... |.......... 1,612
053807103 ... |AvnetInc. ... 09/06/2001 | ESI Securities ............................ ... 1,100.000.......... 24478 | XXX ... |........ 30,294 |......... 30,294 |.......... 6,644 . ... (6817)|......... BBI7) ... XXX .| 600
05538P104 .. | BEI Technologies Inc. ......................... 05/07/2001 | Sherwood Securities ..................... ... 5,800.000]......... 142385 (... XXX ... |........ 146,869 |........ 146,869 (......... 7444 | . (4,484)|......... (4,484) ... XXX ..o | 58
05564E106 .. | BRE Properties InC. ........................... 01/24/2001 | ESI Securities ............................ ... 4,800.000]......... 136,270 ... XXX ... | 128,590 |........ 128,590 |............ 240 .. 7,680.......... 7,680 (... XXX .o |
058498106 ...[Ball Corp. ..........oovviieiiii, 11/27/2001 | Deutsche Bank Alex Brown .............. .. 1,000.000.......... 69,448 |.... XXX ... |......... 54,400|......... 54400 | ..o [ e 15,048 ......... 15,048 ... XXX ..o |
066821109 ...|Banta George Inc. ............................. 12/11/2001 | ESI Securities ............................ ... 1,300.000.......... 37,136 ... XXX ... | 33540 |......... 33540 | | 3596 .......... 3,596 (... XXX .o |
109043109 ...| Briggs & Stratton Corp. ........................ 06/15/2001 | Donaldson Lufkin & Jenret ............... ....2,200.000.......... 92,007 ... XXX ... | 131,829 ........ 131,829 ......... 34,204 | e (39,821)|....... (39,821) ... XXX ..oo|oooiiiinn 1,364
12489V106 .. |CBRL Group Inc. ..., 12/10/2001 [VARIOUS ................oocoi | 2,200.000.......... 64,987 ... XXX ... |......... 44489 1(......... 44489 (. ... e 20,498 (......... 20,498 (... XXX . ... |
12561W105 .| Cleco COrp. .............coooeveeeeiiiiiii 02/09/2001 |Autranet .................................. ...5,300.000]......... 244686 (... XXX ... |........ 169,801 |........ 169,801 |...... (120,374) | .o e 74,885|......... 74,885|.... XXX ... |......... 1,742
133131102 ...| Camden Property Trust ....................... 10/04/2001 | ESI Securities ............................ .. 3,800.000......... 136,944 ... XXX ... |........ 138,950 |........ 188,950 [ ..o | [ (2,008) |......... (2,008) |.... XXX ... | 5,519
136375102 ...| Canadian Natl. Riwy. Co. ..................... 08/24/2001 [VARIOUS .............ooooeiiiiiii ....9,600.000]......... 397,402 ... XXX ... |....... 309,200 ........ 309,200 ......... 24200 ... 88,202|......... 88,202 |.... XXX ... |[.......... 1,743
152312104 ...| Centex COrp. ........oovviiiieiiiin, 01/26/2001 | Bridge Trading Company ................ ...10,500.000......... 417220 (.... XXX ... ... 360,345 |........ 360,345 |....... (84,061) | ..o | 56,875|......... 56,875|.... XXX ... ..ol 280
206829103 ...|CONECTIVINC ..............oooii 05/21/2001 |VARIOUS ...............cooi ...13,600.000......... 297,938 ... XXX ... |........ 282,956 |........ 282,956 |......... 10,099 ... 14982]......... 14,982|.... XXX ... | 6,226
216648402 ...| Cooper CosINC ................................ 08/23/2001 | Bridge Trading Company ................ ....1,200.000.......... 65,638|.... XXX ... |......... 43,420(......... 43,420(......... (4430) ... 22218 |......... 22218 ... XXX ... |
23331A109 .. IDRHorton & Co ..o 01/25/2001 | Bridge Trading Company ................ ...13,100.000......... 326,834 (... XXX ... |........ 215,986 |........ 215,986 |...... (104,145) [ ..o [ 110,848 (........ 110,848 (... XXX . ... |.oooiiii,
237194105 ...| Darden Restaurants ........................... 07/23/2001 [VARIOUS ..o ...10,600.000......... 333,122 ... XXX ... |........ 214,807 |........ 214,807 |....... (27,668) ... | e 118,315 ........ 118,315 ... XXX ..oo | 601
242361103 ...[Dean Foods ................coovviiiiii, 03/12/2001 |UAT Added ..............cooeeiennn. ....9,500.000{......... 332,489 ... XXX ... |........ 336,956 |........ 336,956 |......... 45420 (. ... e (4,467)|......... (4,467)|.... XXX ..o | 2,138
270319106 ...| EARTHGRAINSCO .............oooooinnn, 05/01/2001 [VARIOUS .............coooeiiiiiiiiii. ...17,400.000......... 340,156 |.... XXX ... |........ 266,173 |........ 266,173 |....... (55,727) | | 73983|......... 73983 ... XXX ... |.......... 582
281347104 ...[EDOCOM. ..o 11/30/2001 |VARIOUS ................................. ...34,100.000......... 763,588 |.... XXX ... |....... 303,294 |........ 303,294 |......... 56,069 ... | 460,294 |........ 460,294 |.... XXX ... |.......... 2,802
29265N108 .. |ENERGENCORP .................coevinn. 02/22/2001 | Bridge Trading Company ................ ....2,500.000(.......... 71,781 ... XXX ... ... 45790 (......... 45790 ....... (34,680) | ... | 25991 (......... 25991 (... XXX ..o |
303250104 ...|Fairlsaac & CoINC. ........................... 03/02/2001 [VARIOUS ... 5,200.000|......... 301,792 |.... XXX ... |........ 222,760 ........ 222,760 ....... (42,440) ..o e 79,082|......... 79,082 XXX ... | 58
307000109 ...| Family Dollar Stores Inc. ...................... 08/24/2001 | Donaldson Lufkin & Jenret ............... ....9,900.000{......... 270,032 (... XXX ... |........ 192,539 (........ 192,539 ....... (19,692) | ..o | 77493 |......... 77493 ... XXX . ... [.oooonn. 1,524
361448103 ...| GATX COM. ... 01/23/2001 | William O'Neil ............................ ...9,200.000......... 389,497 ... XXX ... |....... 288,644 |........ 288,644 |...... (170,208) | ... | e 100,852 ........ 100,852 |.... XXX ..o |.oooiiin 2,760
412693103 ...{JohnHHarland Co. ........................... 08/23/2001 | Donaldson Lufkin & Jenret ............... ... 4,400.000]......... 107,663 |.... XXX ... | 88,220 |......... 88,220 ... | 19,4431 ......... 19,443 ... XXX .o | 330
423328103 ...|HELLERFINLINCCLA ...................... 04/10/2001 |Bear Stearns ............................. ..4,300.000......... 151,671 (... XXX ... |......... 80,550 |......... 80,5501....... (51,409) | ..o e 71121 ... 711210 XXX 430
466210101 ...[JLGINDSINC .............ooooiiiiiiiiinn, 12/03/2001 | ESI Securities ............................ | oo 900.000(............ 8,955(.... XXX ... | 10,620 ......... 10,620 | ..o e e (1,665)|......... (1,665) ... XXX ..o |
486168107 ...[KBHome ..................oooooii 01/26/2001 | Bridge Trading Company ................ ....8,800.000f......... 285,767 ... XXX ... |........ 230,793 (........ 230,793 |....... (65,657) | ..vvveveieie | 54974 |......... 54974 ... XXX . ..o
488044108 ... |Kellwood CO. .................................. 10/04/2001 | ESI Securities ........................... .. 4,900.000].......... 88,208|.... XXX ... |..... 110,557 |........ 110,557 | e (22,349) ... (22,349) ... XXX ... |.......... 2,439




ANNUAL STATEMENT FOR THE YEAR 2001 oF THE Group Hospitalization and Medical Services, Inc.

g3

SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) | Exchange Total on Bonds | Dividends on
Number of Carrying Value| Increase by Foreign Gain Realized Gain Gain Received Stocks
CUSIP Disposal Shares Par at Disposal |(Decrease) by| Exchange (Loss) on (Loss) on (Loss) During Received

Identification Description Date Name of Purchaser of Stock | Consideration Value Actual Cost Date Adjustment | Adjustment Disposal Disposal on Disposal Year During Year
531172104 ...[LIBERTY PPTY TR ..o 06/18/2001 [VARIOUS ...........cooveiiiiiiii ....9,900.000(......... 287,902 |.... XXX ... |........ 251,019]........ 251,019]....... (31,755) | ..o e 36,883 |......... 36,883 ... XXX ... |......... 11,286
533900106 ...| Lincoln Electric Holdings ...................... 11/30/2001 | Troster Singer .............cocoveiii | 300.000(............ 6,924 ... . XXX... |.......... 6,785|.......... 6,785 | ... 139 ............ 139 ... XXX ... | 106
577081102 ...|MattelInc. ...................................... 08/24/2001 | Donaldson Lufkin & Jenret ...............|.... 8,100.000......... 144,418 (... . XXX ... |........ 103,680 ........ 103,680 ....... (13,284) | ..o | 40,738 |......... 40,738 (... XXX ... ...
601073109 ... Millipore COrp .............cccoooeeeieii 08/27/2001 [VARIOUS ...........ccooviinii | 5,900.000......... 369,191 (... XXX ... |........ 298,846 ........ 298,846 |....... (72,854) | ..o 70,346 |......... 70,346 | ... XXX ... | 2,596
651824104 ... Newport Comp. ............cooooviiiiaiiinnn. 12/10/2001 | MerrillLynch ... ... 8,200.000(......... 151,556 |.... XXX ... |........ 207,674 |........ 207,674 | ... (56,118)|....... (56,118) |.... XXX ..o |oooviiiiin
652228107 ... | Newport News Shipbuilding Inc. .............. 05/15/2001 [VARIOUS .....................co. ...9,600.000(......... 574,380 ... XXX ... |....... 343,243 |........ 343,243 ... (155,957) | ..o 231,137 |........ 231,137 ... XXX ... | 768
670872100 ...|OM Group InC. ..........coooviiiiiiin, 08/24/2001 | Lehman Brothers .........................|...... 400.000(.......... 25466 (... XXX ... |......... 19,463(......... 19,463 (... 6,003|.......... 6,003 |.... XXX ... |[................
681904108 ...|Omnicare INC. ...........cocoovvviiirein 02/12/2001 [VARIOUS ..........ccooveiii ] 12,000.000......... 260,241 (... XXX ... |........ 144584 |........ 144584 |...... (114,916) | ... 115,658 |........ 115,658 |.... XXX ..o |, 9
682680103 ... ONEOKINC. ......ovvoei e 12/11/2001 | Factset Data Systems ................... ....2500.000(.......... 43139 ... XXX ... | 49,3311......... 49,331 | (6,192)|......... (6,192)|.... XXX ... ... 1,170
69344M101 .. [PMI Group, InC. ..o 01/16/2001 | Standard & Poors Sec ................... ... 3,300.000(......... 170,954 ... XXX ... |........ 205,351 |........ 205,351 |....... (18,017) | .o | (34,397)|....... (34,397) | ... XXX ..o |ooooiiiinn, 132
741597108 ...| PRIMEX TECHNOLOGIESINC .............. 01/30/2001 [Tender .............cccoveviiiiiil, ...11,700.000|......... 375570 |.... XXX ... |........ 316,109 ........ 316,109]....... (56,829) | ... | 59,461 |......... 59,461 |.... XXX ... |
748356102 ...[Questar COMp. ........ooovvviiii, 01/22/2001 | Fox-Pitt Kelton ........................... ....5,300.000]......... 146,805(.... XXX ... |........ 149,378 |........ 149,378 (......... (9,953) [ ..o [ (2,573)|......... (2573) ... XXX oo |
760282103 ...| Republic Bancorp InC. ......................... 12/24/2001 | Keefe Bruyett & Woods ..................|...... 940.000.......... 12,831 ... XXX ... |[......... 10,872(......... 10,872 .. e 1,958(.......... 1,958 (... XXX ... |
761695105 ...| REYNOLDS & REYNOLDS COCLA ........ 08/23/2001 [VARIOUS ...............oooooii ] 11,800.000 |......... 265,750 ... XXX ... |........ 263,534 |........ 263,534 |......... 24584 | 2216 |.......... 2216 ... XXX ... |.......... 6,281
778296103 ...|ROSSSTORESINC ..................oeeee . 08/24/2001 | First Union Capital Marke ................ ... 8,400.000(......... 244734 ... XXX ... |........ 198,476 (........ 198,476 ... 46,258 |......... 46,258 (... XXX ... |[............ 957
811371707 ...| Sea Containers LTD CIACom ............... 05/18/2001 [VARIOUS ..........covviiiiiiiiiiii ..10,900.000|......... 162,950 |.... XXX ... |........ 304,724 |........ 304,724 |......... 67,649 | ..o (141,774)| ... (141,774) | ... XXX ... | 1,635
817265101 ...| Sensormatic Electronics Corp. ................ 05/07/2001 | MerrillLynch ..................co ..16,600.000......... 244012 ... XXX ... |........ 305,840 |........ 305,840 ....... R7197) | oo e (61,828)]....... (61,828).... XXX ..o |ooooiiiin
845224104 ...| SOUTHWEST SECS GROUPINC ........... 01/11/2001 [Autranet ................ccoociiiieiiiii. ....9,180.000|......... 253554 ... XXX ... |........ 259,831 ........ 259,831 ......... 22298 | ..o 6.277)|......... (6.277)|.... XXX ..o | 826
848457107 ...| Spiegel Inc.Class A .....................o. 01/12/2001 |Prudential ................................|... 40,200.000......... 242268 ... XXX ... |........ 277,651 |........ 277,651 |........ 104,289 (... | (35,384)|....... (35,384) | ... XXX ..o |ooooiiiiiin
852891100 ... | Stancorp Financial Group ..................... 05/07/2001 [VARIOUS ....................ocoo | . 8,400.000(......... 349998 |.... XXX ... |[........ 216,062 |........ 216,062 |...... (185,038) [ ....ovveeeeee [ [ 133,936 (........ 133,936 (... XXX ... |............ 588
879433100 ...| Telephone & Data Systems, Inc. ............. 07/30/2001 | Lehman Brothers ......................... ....2,700.000......... 292,935 (.... XXX ... |........ 276,396 |........ 276,396 |......... 33,396 | ..o 16,538 |......... 16,538 |.... XXX ... |.......... 1,377
916906100 ...|US FREIGHTWAYSCORP ................... 12/20/2001 | VARIOUS ....9,400.000......... 327,906 |.... XXX ... |[........ 256,096 |........ 256,096 |....... (26,639) | ..o | 71,811 ......... 71,811 ... XXX ... |.......... 3,705
946756103 ... | Waypoint Financial Corp. ..................... 12/18/2001 | VARIOUS ...14,400.000|......... 201,235|.... XXX ... |........ 143,900 |........ 143,900 ....... (14,500 | ..o 57,335 |......... 57,335 |.... XXX ... |.......... 6,366
978097103 ...| Wolverine World Wide Inc. .................... 08/24/2001 | VARIOUS ....6,300.000......... 118,660 (... XXX ... |......... 90,574 |......... 90,574 |......... (7183) [ [ 28,085(......... 28,085(.... XXX ... [............ 135
98385X106 .. [XTOEnergy Inc. ....................c..oo.... 11/16/2001 | William O'Neil ............................ ....2,900.000|.......... 44956 (... XXX... |........ 54,073 1......... 54,073 |............ 423 0117)|......... Q,117)|.... XXX ..o |
G16962105 .. [BUNGE LTD.CLF ... 12/18/2001 | Factset Data Systems ................... ..10,000.000 |......... 237,040 ... XXX ... |........ 160,000 ........ 160,000 [ ... | 77,0401 ......... 77,040 (... XXX | 1,162
(84922106 .. | Stewart WP & Co. Ltd ........................ 12/18/2001 | Factset Data Systems ................... ....4,100.000......... 106,469 |.... XXX ... |......... 82,000......... 82,000]....... (24,600) | ... | 24469 (......... 24469 (... XXX ... |.......... 4,459
Y8564W103 . | Teekay Shipping Corp. ........................ 09/20/2001 | Bridge Trading Company ................ ... 3,800.000......... 112,870 |.... XXX ... |........ 170,478 |........ 170,478 |......... 26,078 | ... (57,608)|....... (57,608) |.... XXX ... |......... 2,223
6899999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ... 12,566,076 |.... XXX ... |.... 10,437,308 |.... 10,437,308 |.... (1,256,898) | ................. ... |, 2,128,766 |..... 2,128,766 |.... XXX ... |......... 84,405
7099997 Subtotal - Common Stocks - Part 4 ... ... 13,999,927 |.... XXX ... .. 11,276,407 |.... 11,276,407 | .... (1,934,059) | ................. || 2,723,517 ..... 2,723517|.... XXX ... |......... 86,845
7099998 Summary ltem from Part 5 for Common SoCKS .................coiiiiiiiiiiiii i [ 4,209,860 (... XXX ... |..... 3,731,452 ..... 3,731,452 (... 478,407 |........ 478407 (... XXX ... |......... 13,560
7099999 Subtotal - ComMON SOCKS ... ... 18,209,787 |.... XXX ... |.... 15,007,859 |.... 15,007,859 |.... (1,934,059) |.................|.................|..... 3,201,924 ... 3,201,924 ... XXX ... |....... 100,405
7199999 Subtotal - Preferred and Common SIOCKS .................................... 20,136,866 |.... XXX ... |.... 16,790,690 |.... 16,790,690 |.... (2,235,495) | .................|..c..............|..... 3,346,171 ... 3,346,171 |.... XXX ... |........ 138,275
7299999 TOAIS ...\ \eee e ....191,098241 [.... XXX ... |...185,009,517|...184,598,461 |.... (2,332,748)|................|...............|... 6,499,768 ..... 6,499,768 ..... 5,158,648 ........ 138,275
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cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost ation Date Adjustment | Adjustment | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Governments
912810EE4 .. [US TREASBD 8.5% 2/15/20 .... {03/01/2001| BANKERS TRUST ............. 05/01/2001| VARIOUS ........................ . 500,000.000...... 678,848 |...... 648,324 |......... 678,023 |......... (825) | ..o e (29,699) |...... (29,699)|......... 9,087 |......... 2,231
9128276N7 .. | U.S. Treasury Notes 5.75%
11/15/05 ... 04/25/2001| Morgan Stanley ................. 05/08/2001| CS FirstBoston .................. . 500,000.000...... 520,938 |...... 521,094 |......... 520,788 |......... (149) .o | 305 ........... 305]........ 14,057 |........ 13,184
9128277B2 .. | US Treasury Note 5.00% .......... 11/15/2001| BT Alex Brown, Inc. ............ 11/16/2001| VARIOUS ........................ 3,385,000.000 |.... 3,505,163 |.... 3,516,593 | ....... 3504272(......... B .o | 12,321 ........ 12,321 ........ 41872........ 25,454
912827586 .. |[USTREASNT 7.5% ............... 02/12/2001| Credit Suisse First Bosto ....... 04/23/2001| VARIOUS ........................ . 375,000.000...... 410,479 |...... 412,056 |......... 409,307 |....... A7) [ e 2,749 |......... 2,749 |......... 4144 ...
912827U83 .. | U.S. Treasury Notes 6.5% 8/15/05 [03/23/2001|VARIOUS ....................... 04/27/2001| VARIOUS ........................ 6,225,000.000 |.... 6,668,960 |.... 6,666,826 |....... 6,662,124 |....... (6,835) | ... e | 4702|......... 4702|........ 54,182 |........ 21,336
0399999 Subtotal - Bonds - U.S. GOVEIMMENES ... .. . 0,985,000.000 |... 11,784,388 (... 11,764,893 | ..... 11,774,514 | ... (9,871) [ .o | (9,622) |....... (9,622)|...... 123,342 (........ 62,205
Bonds - Industrial and Miscellaneous
020002AK7 .. | Allstate Corp. 7.20% ................ 01/30/2001| Gruntal .......................... 06/08/2001| Gruntal ........................... 1,000,000.000 | .... 1,043,750 |.... 1,045,060 |....... 1,042,448 ....... (1,302) | oo 2612(......... 2612(........ 38,400 (........ 12,200
020012AAS8 .. | Allstate Finl. Global Fdg 7.125% ...[{02/28/2001 | Credit Suisse First Bosto ....... 11/14/2001| MLPF&S Fixed Income Ops ..... 1,000,000.000|.... 1,048,330 |.... 1,085,750 ....... 1,041,803 ....... (6,527) | ..o e | 43,947 (........ 43,947 |(........ 81,740 |........ 31,469
025537AA9 .. | American Electric Power 6.125% .. (05/08/2001| CS First Boston ................. 07/25/2001 | Chase Manhattan Bank ......... 1,000,000.000...... 997,980 |.... 1,005,840 ......... 998,054 |............ Tl e 7,786 ......... 7,786 ]........ 13611 ........... 170
02635KCK8 ..| American General Fin Corp. 5.75% |07/23/2001| Warburg, S.G. .................. 10/10/2001| Warburg, S.G. .................... . 400,000.000 | ...... 406,832]...... 414,304 |......... 406,219 |......... B13) | | 8,085|......... 8,085(........ 10,478 |......... 5,431
026609AHO .. | American Home Products 6.25% .. [03/27/2001| Chase Manhattan Bank ........ 04/03/2001 | Warburg, S.G. .................... 1,000,000.000...... 999,870 |.... 1,007,060 ......... 999870 | ... 7190 |......... 7190 |......... 1,042(...............
037389AC7 .. |AON Corp.6.70% .................. 07/30/2001 | Advest, Inc. ..................... 08/16/2001 | Lehman Brothers ................ . 620,000.000...... 638,327...... 638,408 |......... 637,940 |......... (B387) oo | 468 |........... 468 |......... 7616|......... 5,423
097014ABO .. | Boeing Capital Corp. 7.10% ....... 01/30/2001 | Credit Suisse First Bosto ....... 11/05/2001| MLPF&S Fixed Income Ops ..... 1,000,000.000|.... 1,054,080 |.... 1,063,940 ....... 1,046,210 ....... (7,870) | ..o e | 17,730 ........ 17,730 ........ 79,086 |........ 24,653
12201PAA4 .| Burlington Res. Inc. Guidant 6.68% |02/07/2001| SALOMON BROTHERS ....... 08/17/2001| SALOMON BROTHERS ........ . 500,000.000...... 500,000 ...... 509,890 (......... 500,000 |....oooeoe e 9,890 |......... 9890|........ 17,813 |...............
1667TO0ZLO .. | ChevronTexaco Corp. CP .......... 12/18/2001| The Pennsylvania Group ....... 12/20/2001| MATURITY .................... 5,900,000.000 | .... 5,899,428 |.... 5,900,000 |....... 5,900,000 |........... 572 e e e
205363AD6 .. | Computer Sciences Corp. 6.75% .. |06/08/2001| Goldman Sachs &Co .......... 10/15/2001| Goldman Sachs & Co ............ 1,000,000.000...... 996,650 |.... 1,047,190 ......... 996,849 (........... 199 . [ 50,341 |........ 50,341 |........ 23,438
25271CAD4 ..| Diamond Offshore Drilling 1.5% ... [05/11/2001| VARIOUS ....................... 10/15/2001| Morgan Stanley .................. . 550,000.000...... 550,875]...... 467,500 |......... 550,865 ........... (A0 oo (83,365)|...... (83,365)|......... 4285(............ 73
25746UAC3 ..| Dominion Resouces Inc. 7.60% ....|07/20/2001| Chase Manhattan Bank ........ 10/22/2001| Chase Manhattan Bank ......... . 500,000.000...... 523,800 ...... 529,450 (......... 520,884 ....... (2916) | ..o e 8,566|......... 8,566 ........ 10,556 [......... 1,056
26882XD44 .. | Erac USA Finance C0.7.5% ....... 06/06/2001 | Chase Manhattan Bank ........ 08/28/2001 | Chase Manhattan Bank ......... . 750,000.000 | ...... 771,465]...... 776,115 ......... 769,191 |....... (274) | ... 6,924 |......... 6,924 |........ 40,000]........ 27,500
30228PZD2 .. | Exxon Asset Mgmt.CP ............. 12/10/2001| Chase Manhattan Bank ........ 12/13/2001| MATURITY .................... 5,900,000.000 |.... 5,899,125 .... 5,900,000 | ....... 5,900,000 |........... 875 | o e e
30228PZJ9 .. | Exxon AssetMgmt.CP ............. 12/13/2001 | Chase Manhattan Bank ........ 12/18/2001 [ MATURITY ....................... 5,900,000.000 |.... 5,898,558 |.... 5,900,000 ....... 5,900,000 ......... 14421 e e
30228PZX8 .. | Exxon Asset Mgmt.CP ............. 12/26/2001| Chase Manhattan Bank ........ 12/31/2001| MATURITY ..................... 3,000,000.000 | .... 2,999,250 | .... 3,000,000 ....... 3,000,000 |........... 750 | o e e e
302570AH9 .. | FPL Group Capital 6.875% ........ 08/13/2001| Chase Manhattan Bank ........ 10/16/2001 | Chase Manhattan Bank ......... . 400,000.000...... 420,084 |...... 425096 |......... 418,906 |....... (AA78) | e 6,190 |......... 6,190 |........ 10,542(......... 5,729
339030AB4 .. | FleetBoston Note 7.25% ........... 05/21/2001| Gruntal .......................... 12/05/2001| WARBURG DILLON READ LLC |. 270,000.000 | ...... 282,925 ...... 291,346 |......... 281,486 |....... (1439) | ..o 9,860......... 9,860 (........ 14,409 |......... 3,752
345397TR4 .. | Ford Motor Credit Co. 6.875% ..... 02/01/2001|VARIOUS ....................... 10/22/2001| Morgan Stanley .................. 1,000,000.000(.... 1,008,010.... 1,020,010]....... 1,007,068 |......... (942) | .o | L 12,942|........ 12,942|........ 50,225 |........... 573
36959HZS9 .. | GE Capital Corp. ................... 12/20/2001 | Bank Of America ............... 12/26/2001 [ MATURITY ....................... 5,000,000.000 |.... 4,998,608 |.... 5,000,000....... 5,000,000......... 1,302 e e
423328BS1 .. | Heller Financial 6.375% 3/15/06 ... |03/02/2001| Bank Of America ............... 12/05/2001| MLPF&S Fixed Income Ops ... .. 1,000,000.000|...... 996,900 |.... 1,065,730 |......... 997,296 |........... 396 ... 68,434 |........ 68,434 |........ 47990 ...............
428040BN8 .. | Hertz Corp 7.625% ................. 01/23/2001| Chase Manhattan Bank ........ 11/28/2001 | Goldman Sachs & Co ............ . 500,000.000...... 517,230 |...... 514,640 |......... 515,434 |....... (1,796) | ..o e (794)|......... (794)|........ 49562 (........ 17,050
480081ADO .. | Jones Apparel Group Conv Sr Nt
ZEI 05/09/2001|VARIOUS ....................... 11/15/2001|VARIOUS ........................ 1,800,000.000...... 949,779 |...... 946,013 |......... 960,296 |........ 10518 ..o | (14,284)]...... (14,284) | ..o [
487836AQ1 .. [Kellog C0.55% .................... 07/31/2001| Advest, Inc. ..................... 08/13/2001 | Advest, Inc. ....................... 1,000,000.000|.... 1,011,820 |.... 1,015410]....... 1,011,592|......... (228) .o | 3818 ... 3818|........ 20,931........ 18,944
524908BU3 .. | LEHMAN BROS HLDG  6.125%
TS 07/20/2001| Gruntal .......................... 08/13/2001|Bear Steams ..................... ...99,000.000 | ...... 101,485|...... 102,098 |......... 101,409 |........... T8) | oo 688 |........... 688 |........... 522 (... 168
548661CA3 .. | Lowe’s Companies Inc. 7.70% ..... 01/24/2001|Gruntal .......................... 02/12/2001 | MLPF&S Fixed Income Ops ..... . 500,000.000...... 544180 ...... 546,170 |......... 544,029 |......... (A1) e | 2,141 |......... 2,141 |......... 8,479 |......... 6,646
548661CD?7 .. | Lowes Companies Inc. Zero Coupomn05/30/2001| VARIOUS ....................... 08/20/2001|VARIOUS ........................ . 535,000.000...... 351,851 ... 363,434 |......... 352,706 |........... 855 . oo 10,728 |........ 10,728 | oo
617446DX4 .. | Morgan Stanley Dean Witter 8% ...[01/23/2001|Gruntal .......................... 05/18/2001| WARBURG DILLON READ LLC |. 605,000.000...... 659,916 |...... 654,066 |......... 658,586 |....... (1,330) [ ..o e 4521)|....... (4,521)|........ 21242 |......... 5,512
65473QAH6 . | Nisource Finance Corp. 7.625% ... |06/29/2001| VARIOUS ....................... 10/17/2001| Credit Suisse First Bosto ........ 1,100,000.000 | .... 1,163,086 1,185,402 ]....... 1,161,718 ....... (1,368) | .ooooee 23,684 ........ 23,684 ........ 49,183 ]........ 19,333
674599BS3 .. | Occidental Petroleum ............... 04/24/2001| Warburg, S.G. .................. 07/23/2001| Warburg, S.G. .................... . 575,000.000...... 608,620 |...... 613,858 |......... 607,123 |....... (1,498) [ ..o e 6,736 |......... 6,736 |........ 19,672(......... 8,798
74005PACS8 .. |PraxairInc.6.75% .................. 07/13/2001| Warburg, S.G. .................. 10/01/2001| Warburg, S.G. .................... 1,050,000.000|.... 1,078,172 1,086,813 1....... 1,074,561 |....... (B,610) [ ..o e | 12,252 ........ 12,252 ........ 41,934 (........ 26,972
743263AB1 .. | Progress Energy 6.55% 03/01/04 ..|06/12/2001| Chase Manhattan Bank ........ 10/17/2001| Chase Manhattan Bank ......... 1,000,000.000 | .... 1,022,960 1,052,890 ....... 1,020,216 ....... @744) | 32674|........ 32674|........ 43,667 |........ 20,560
743263AC9 .. | Progress Energy Inc. Sr. Note 6.75 (05/16/2001 | MLPF&S Fixed Income Ops ... |06/12/2001| MLPF&S Fixed Income Ops ..... . 800,000.000...... 804,672 |...... 818,864 |......... 804,629 |........... (3) oo e 14,235]........ 14,235]........ 16,950 (......... 5,006
873168AC2 .. | TXU Corp.6.375% 06/15/06 ........ 06/08/2001 | Lehman Brothers ............... 11/15/2001| Autranet .......................... . 750,000.000 | ...... 746,115 ...... 770,318 ......... 746,405|........... 290 .o 23913 |........ 23913 ]........ 20,586 |.........o..
88163VAB5 ..| TEVA PHARMACEUTICAL IND
CONVSRNT ..o 06/13/2001 | Lehman Brothers ............... 07/27/2001 | Lehman Brothers ................ . 220,000.000 | ...... 226,325 |...... 239,800 ]......... 226,150 |......... (A75) | o 13,650]........ 13,650 |........... 962 |........... 578
902124ACO0 .. | Tyco International Ltd. .............. 01/29/2001| Goldman Sachs & Co .......... 08/29/2001| BANKERS TRUST ............... . 225,000.000]...... 184,556 |...... 169,594 |......... 185,627 |......... 1,070 ..o (16,033) | ...... (16,033) | ..o e
919138AC1 .. [ Valero Energy Corp. 7.375% ...... 04/01/2001| Lehman Brothers ............... 07/25/2001| Chase Manhattan Bank ......... . 500,000.0001...... 525305]...... 526,145]......... 523,9061....... (18399 oo b 2239 . ... 2239 ........ 13,828 ......... 1,946
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925524AJ9 ...|ViacomInC. 7.7% ................... 01/23/2001 | MLPF&S Fixed Income Ops ... |05/08/2001| Goldman Sachs & Co ............ . 500,000.000{...... 531,495|...... 538,605]......... 530,817 |......... (B78) ..o | 7,788(......... 7,7881(........ 29944 (... 18,715
93114MAA7 . | Wal-Mart Canada 5.58% ........... 04/24/2001| Morgan Stanley ................. 04/25/2001| Morgan Stanley .................. . 500,000.000...... 499,695 |...... 499,905]......... 499,695 (... v i 210 210 ..o 282
4599999 Subtotal - Bonds - Industrial and MisCellan@OUS ............. ... 49,949,000.000 | ... 49,462,109 |...49,736,714 | ..... 49,439,988 |...... (22121) | ..o 296,724 |...... 296,724 |...... 788,925|...... 268,257
6099998 Subtotal - BONAS ... .o 60,934,000.000 | ... 61,246,497 |... 61,501,607 |..... 61,214,502 |...... (831,992) | ..o | 287,102 |...... 287,102 ...... 912,267 |...... 330,462
Preferred Stocks - Industrial and Miscellaneous
71713U201 .. [ Pharmacia Corp .................... 05/10/2001| Goldman Sachs & Co .......... 08/22/2001 | Morgan Stanley .................. ....2,250.000........ 96,210 ........ 87,927 |.......... 96,210 (... o [ (8,283)....... (8,283) | ..ovveiies [
93933U308 .. | Washington Mutual Conv. Pfd. ..... 05/10/2001|VARIOUS ....................... 07/25/2001| Lehman Brothers ................ ... 8,000.000]...... 402,631 ]...... 454385|......... 402,631 ..o e e [ 51,754 |........ 51,754 | |
6399999 Subtotal - Preferred Stocks - Industrial and MIiSCEIIANEOUS ................ooiiii i [ 498,841 1...... 542,312 |......... 498841 ... o L 43471 ........ A3A471 |
6599998 Subtotal - Preferred STOCKS ... 498,841 |...... 542,312 |......... 498841 | ... | 43471(........ A3 471 |
Common Stocks - Banks, Trust and Insurance Companies
750236101 ...| Radian Group, Inc. ................. 05/07/2001| VARIOUS ... 06/18/2001 | Donaldson Lufkin & Jenret ...... ... 2,500.000...... 166,978 | ...... 208,779 |......... 166,978 | ..o | e 41,801 1(........ 41,801 ........... 100,
759351109 ...| Reinsurance Group Of America ....[01/26/2001 | Autranet ......................... 04/20/2001|VARIOUS ........................ .. 3,200.000........ 96,160 |...... 120,331 (.......... 96,160 | ... | 24171 (........ A7 |
6799999 Subtotal - Common Stocks - Banks, Trust and Insurance COMPANIES ................ ... 263,138 ]...... 329,110 (......... 263,138 | ... | 65,972|........ 65,972 (........... 100|...............
Common Stocks - Industrial and Miscellaneous
02660M108 .. | American Home Mtg. Holdings Inc. |06/28/2001 | Friedman,Billings & Ramse .... |10/02/2001| Friedman,Billings & Ramse ......|.... 9,200.000........ 955991...... 182,823 .......... 95599 | ..o e [ 87224 |........ 87224 |........... 28 B B
035710409 ...| Annaly Mtg. Mgmt. Inc. ............. 01/24/2001 | Friedman,Billings & Ramse ... |07/12/2001| Charles Schwab & Co ........... .. 4,200.000]........ 42119]........ 55,801 .......... A2119 | e e 13,682 (........ 13,682 (..o |
037411105 ...| Apache Corp. ..............cooiiit. 05/24/2001 | Bridge Trading Company ...... 11/15/2001 | ESI Securities ....................[...... 700.000........ 41,749 |........ 30,633 (.......... AT49 | e (11,116)|...... (11,116) | .o |
109043109 ...|Briggs & Stratton Corp. ............. 05/07/2001 | Bridge Trading Company ...... 06/15/2001 | Donaldson Lufkin & Jenret ...... |...... 100.000......... 40141......... 4182|............ 4014 . e 168|........... 168|........... T3
12489V106 .. |CBRL Group Inc. ................... 01/29/2001 | Raymond James & Assoc ...... 12/05/2001| Bear Stearns ..................... ..2,500.000]........ 49,375|........ 72,568 (.......... 49375 | o e e 23,193]........ 23193 .
136375102 ...| Canadian Natl. Rlwy. Co. .......... 05/24/2001 | Bridge Trading Company ...... 08/24/2001| Donaldson Lufkin & Jenret ...... |...... 300.000........ 1,877........ 13215(.......... 877 . e 1,338 (......... 1,338 .o
206829103 ...|CONECTIVINC ................... 01/26/2001 | Autranet ......................... 05/21/2001 | Standard & Poors Sec ........... ....7,000.000]...... 132,383 ]...... 157,145 ......... 182,383 | ..o e e 24761 (........ 24761 oo e,
247361108 ...| Delta Air LinesInc. .................. 08/23/2001 | Donaldson Lufkin & Jenret ..... 09/21/2001 | William O'Neil .................... ... 7,400.000...... 289,474 |...... 166,428 |......... 289,474 ... e (123,046) | ..... (123,046) [ ..o oo
256605106 ...| Dole Food Company ............... 09/20/2001{VARIOUS ....................... 12/17/2001|VARIOUS ........................ ..17,100.000...... 331,452 |...... 448,156 |......... 331,452 | o e e 116,704 |...... 116,704 |......... 2110 (...
281347104 ...|EDO COMP. ......oovvviiiiiiii 05/07/2001 | Bridge Trading Company ...... 11/30/2001| ESI Securities .................... ... 1,200.000........ 19,435]........ 29,639 .......... 19,435 | oo i L 10,204 ]........ 10,204 | ..o i
318522307 ...| FIRST AMERICAN CORP. ......... 08/23/2001{VARIOUS ....................... 11/01/2001| VARIOUS ........................ ..14,200.000...... 285,957 |...... 244621 |......... 285,957 | ..o e e (41,336) | ...... (41,336) |........... 94|
449223106 ...|IBPINC. ..o 05/24/2001|VARIOUS ..o 06/19/2001 | Donaldson Lufkin & Jenret ...... ..19,900.000...... 306,712]...... 473914 |......... 306,712 .o e [ | 167,203 |...... 167,203 |........... 498 | ...
466210101 ...[JLGINDSINC ...................... 05/30/2001 | SALOMON BROTHERS .. ..... 12/03/2001| ESI Securities .................... ... 2,900.000]........ 34,303 ........ 28,854 (.......... 34,303 . e e (5,449)|....... (5,449)|........... 250 ..
472319102 ...| Jeffries Group Inc. .................. 05/24/2001|VARIOUS ..o 11/14/2001|VARIOUS ..o ... 7,500.000...... 224,898 ...... 274,727 |......... 224898 (... i e 49,829 1........ 49,829(......... 1180
478160104 ...| Johnson And Johnson .............. 02/14/2001 | Standard & Poors Sec .......... 02/15/2001 | Standard & Poors Sec ........... ..1,945.000]...... 149,942 ...... 182,720 ......... 149,942 | ..o [ 32,778|........ 32,778 (... 623 ...
531172104 ...|LIBERTYPPTYTR ................. 05/24/2001 | Bridge Trading Company ...... 06/18/2001 | Donaldson Lufkin & Jenret ...... |...... 700.000........ 20,251 |........ 20,344 .......... 20,251 | oo e e 93| 93|
533900106 ...| Lincoln Electric Holdings ........... 05/15/2001 | Merrill Lynch .................... 11/30/2001| Troster Singer .................... ... 4,200.000........ 92,925|........ 96,933 |.......... 92,925 | ..o e [ 4,008]......... 4,008]......... 2,505 (...
591598107 ...| Metris Companies Inc. .............. 05/24/2001{VARIOUS ....................... 09/17/2001 | Factset Data Systems ........... ..15,400.000...... 398,224 |...... 313,283 |......... 398,224 | ... e (84,941)|...... (84,941)|........... 123 (...
601073109 ...| Millipore Corp ....................... 05/24/2001|VARIOUS ... 12/17/2001| VARIOUS ... .. 6,400.000...... 305,907 ...... 384,356 |......... 305,907 | ..oovveee [ e 78449 |........ 78449 |........... 429 ..
652228107 ...| Newport News Shipbuilding Inc. ... [05/07/2001 | Bridge Trading Company ...... 05/15/2001 | Factset Data Systems ........... [...... 200.000........ 13,048 |........ 12,798 |.......... 13,048 | ..o e e (250) |......... (250) [ ..o |
682680103 ...[OneokInc. ............cooeviii. 05/21/2001 | Factset Data Systems .......... 12/11/2001| Factset Data Systems ........... ... 6,800.000]...... 147,263 |...... 117,338 ......... 147,263 ..o | e (29,925) |...... (29,925)|......... 18141 ...............
760282103 ...| Republic BancorpInc. .............. 01/16/2001 | Keefe Bruyett & Woods ........ 12/24/2001| VARIOUS ... .. 3,960.000{........ 42,1001........ 52,232 |.......... 42,900 (..o e e 10,132]........ 10,132]......... 1,224 (..o
811371707 ...| Sea Containers LTD CI A Com .... [05/07/2001 | Bridge Trading Company ...... 05/18/2001 | Nationsbank ......................|...... 400.000......... 6,060......... 5980 ............ 6,060 ..o e e [C10) 1 I (80) | evvveeiis e
817265101 ...| Sensormatic Electronics Corp. ..... 04/26/2001| WARBURG DILLON READ LLC05/07/2001| Merrill Lynch ...................... ... 7,400.000{...... 103,970 ...... 108,776 |......... 103,970 | ..o oo e e 4806]......... 4806 ..o e
913543104 ...| Universal Forest Products Inc ... 05/24/2001{VARIOUS ....................... 10/09/2001| VARIOUS ........... ...15,900.000...... 248,664 |...... 309,420 |......... 248,664 | ... | 60,756 |........ 60,756 |........... 636 |.........nn
946756103 ...| Waypoint Financial Corp. .......... 05/24/2001|VARIOUS ... 12/18/2001| Morgan Stanley ....6,100.000]........ 63,151 |........ 84,801 |.......... B3,151 | | e 21,650 ........ 21,650 [ ..o |,
978097103 ...| Wolverine World Wide Inc. ... 01/01/2001 | Bridge Trading Company ...... 08/24/2001 | First Analysis Securities ......... [...... 500.000......... 7462|......... 9,063|............ TAB2| .. 1,600(......... 1,600 (... |
6899999 Subtotal - Common Stocks - Industrial and MISCEIIANEOUS ............ ... e ... 3,468,314 |.... 3,880,750 ....... 3,468,314 | ............... | 412,435|...... 412,435|........ 13,460 |...............
7099998 Subtotal - COMMON STOCKS ... ... 3,731,452 |.... 4,209,860 |....... 3,731,452 | ... 478,407 |...... 478,407 |........ 13,560 |...............
7199999 Subtotal - Preferred and Common StOCKS ... ... i ... 4,230,293 |.... 4,752,172 ....... 4230,293 ... e 521,878 |...... 521,878 |........ 13,560 |...............
7299999 TOMAIS ... ..o e ..65,476,790 | ... 66,253,779 |..... 65,444,795 |...... (81,992) ..o | e 808,980 ...... 808,980 ...... 925,827 ...... 330,462
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsi

diary, Controlled or Affiliated Companies
4 5 6 7

2 3 Stock of Such Company Owned by
NAIC Do Insurer’s Insurer on Statement Date
Valuation | Admitted Assets 8 9
NAIC Method Include Intan-
Company | (See SVO gible Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such If Yes,
cusip Description Identification | Procedures Company’s Amount of Such Statement Number of % of
Identification Name of Subsidiary, Controlled or Affiliated Company Number manual) Stock? Intangible Assets Value Shares Outstanding
Common Stock - Other Affiliates
.................. The GHMSI Companies, Inc. ..............cooooee INAA 2o Noe o | [ 25,000.000 |............ 100.000
.................. Access America, Inc. ................cooi o INIA L Z o N | ..., 10,000.000 |......... 100.000
1599999 Subtotal - Common Stock - Other Affiliates ... XXX ..o ] XXX ...
1699999 Subtotal - COMMON StOCK ... e XXX ..o ] XXX ...
1799999 Total - Preferred and Common Stock ... e XXX ..o ] XXX ...
Amount of insurer’s capital and surplus from the prior year's annual statement §................
1 2 3 4 Stock in Lower-tier Company
Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 6, Number % of
Identification Name of Lower-tier Company Lower-tier Company Section 1 of Shares Outstanding
Common Stock
13985#108 . | CareFirst BlueChoice, Inc. .............................. The GHMSI Companies, InC. ................coocooo| oo [ 4,000]......... 100.000
13973#102 . | Capital Area Services Company, Inc. .................. The GHMSI Companies, InC. ...............ocoooooioi| oo [ 1,000(......... 100.000
63516#101 . | National Capital Administrative Services ............... The GHMSI Companies, Inc. ... [ 4,000(......... 100.000
63517@102 | National Capital Insurance Agency, Inc. ............... The GHMSI Companies, InC. ...........ccocooiviic v [ 20,000]......... 100.000
AAAAAAAAAAAAAA National Capital Reinsurance, Ltd. .....................| The GHMSI Companies, Inc. ...........................{.................. |....... 1,000,000 | ......... 100.000
0299999 Subtotal - CommMON SIOCK .......... ... XXX ... XXX....
0399999 Total - Preferred and CommOn SOCK ... XXX ... XXX....

E14
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENT Owned December 31, of Current Year
1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 Increase 13 14
Increase (Decrease) Amount Due and
(Decrease) by Foreign Accrued Dec. 31, of Gross Paid for Effective
CUSIP Date Name of Maturity Book/Adjusted by Exchange Current Year on Amount Accrued NAIC Rate of
Identification Desctription Acquired Vendor Rate Of  |How Paid Date Carrying Value Adjustment Adjustment Par Value Actual Cost Bond Not in Default Received Interest Designation Interest
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
30228QA21 .. | Exxon AssetMgmt.CP ..................... 12/31/2001 | Chase Manhattan Bank .........[............. MATR .| 01/02/2002 |..... 2,999,713 ... | [ 3,000,000..... 2,999,713 ... [ [ 1PE ... |.......... 3.470
3999999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ............................ooi 2,999,713 | ... 3,000,000 ..... 2,999,713 | ... XXX XXX
4599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ....................... 2,999,713 | ... 3,000,000 ..... 2,999,713 | ... XXX XXX
5499999 Subtotal - ISSUEr OBIIGALIONS ... .ouui e | 2,999,713 ... | [ 3,000,000 ..... 2999713 | ... XXX XXX
6099999 Subtotal - BONAS ... 2999713 ... ] 3,000,000 ..... 2999713 | ... XXX XXX
Exempt Money Market Mutual Funds
9974729A5 .. | One Group U.S. Treas Mny Mkt ........... 11/30/2001 | BANKONE ...........ooooooi oo | 01/01/2003 |......... 68,915 ... e e [ 68,915(............ 1475 246 (... Lo
ACIVEH608 ..|STIU.S. TreasMM Fund ................... 08/01/2001 | Suntrust Capital ................. [............. | 01/01/2003 |.... 30,746,917 | ................. | | ... 30,746,917 |.......... 20,902 ........ 317,315 |................. Lo
7799999 Subtotal - Exempt Money Market Mutual FUNOS ... ....30,815832 (... XXX .. 30,815,832 .......... 22,077 (........ 317,561 ... XXX XXX
Class One Money Market Mutual Funds
72702*118 ... | Plan Investment Money Mkt Fund ......... 05/05/1998 | PLAN INVESTMENT FUND ... |.........o... | oo 01/01/2003 |..... 1,650,000 |.....oooevves [ | 1,650,000............ 3,860(......... 91139 ... Lo
7899999 Subtotal - Class One Money Market Mutual Funds ... 1,650,000 |............coo [ XXX .o ... 1,650,000 ............ 3,860 ......... 91,139 ... XXX XXX
8099999 Total Short-term INVESIMENTS ... ....35465545 ... XXX .. 35,465,545 .......... 25937 ........ 408,700 |................. XXX XXX

(a) Includes §................ other than accrual of discount and amortization of premium.
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E16

E16

E17

E17

E18

E18

E19

E19

E20

E20

E21

E21

E22

Schedule DB - Part A Sn 1 Opt/Cap/Floor Owned................... NONE
Schedule DB - Part A Sn 2 Opt/Cap/Floor Aquired .................. NONE
Schedule DB - Part A Sn 3 Opt/Cap/Floor Term. . ...........cuuunnn. NONE
Schedule DB - Part B Sn 1 Opt/Cap/Floor In-force................... NONE
Schedule DB - Part B Sn 2 Opt/Cap/Floor Written. .................. NONE
Schedule DB - Part B Sn 3 Opt/Cap/Floor Term.................unn. NONE
Schedule DB - Part C Sn 1 Col/Swap/Frwrd Open................... NONE
Schedule DB - Part C Sn 2 Col/Swap/Frwrd Opened. ................ NONE
Schedule DB - Part C Sn 3 Col/Swap/Frwrd Term................... NONE
Schedule DB - Part D Sn 1 Futures Contracts Open................. NONE
Schedule DB - Part D Sn 2 Futures Contracts Opened............... NONE
Schedule DB - Part D Sn 3 Futures Contracts Term .. ............... NONE
Schedule DB - Part E Sn 1 Counterparty Exposure.................. NONE

E16, E17, E18, E19, E20, E21, E22
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SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted)

value, the aggregate fair value, and the aggregate difference, if any, between them.
1 2 3
Excess of Statement
Statement over Fair Value (-),
(Admitted) Fair or Fair Value over
Value Value (a) Statement (+)

1.0 BONAS ... 312,007,974 |......... 313,431,980 |.................. 1,424,006
2. Preferred Stocks ... L 2,939,148 |............ 2,810,233 ... (128,915)
3. TOTALS ... 314,947,122 |......... 316,242213|.................. 1,295,091
(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.: In the case of

bonds, where a unit price was available from the SVO, it was used to calculate fair value. Amortized value was used where no unit price was available from the
SVO. For preferred stocks, the unit price from the SVO was used, when available. Rates from a registered U.S. exchange were used when no unit price was

available from the SVO.
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SCHEDULE E - PART 1 - CASH
1 2

3 4 5
Amount of Amount of
Interest Interest Accrued
Rate of Received | December 31 of
Depository Interest During Year Current Year Balance
open depositories
Bankers Trust .................. Delaware ... L e e (43,113)
SunTrustBank ... Washington, DC ... e e e 3,743,611
MellonBank ....................................... Pennsylvania .................oo e [ e e 4,411,674
Bank of America ................... California .................oo L e e (108,955)
WachoviaBank ................................... North Carolina ..o e e (4,279,862
First UnionBank .................................. Maryland ... e e (32,998,465
Cash Held by Custodian ........................ Washington,DC .....................oooooo | o [ (3,605,053
0199998 Deposits in .........c...... depositories which do not exceed the allowable limit in any one depository
(See Instructions) - 0pen dePOSItONIES ... XXX | 6,872|(.............. 1,376........ 200,000 ...
0199999 Totals - Open DEPOSIHONES ................oooo XXX | 6,872|.............. 1,376 .. (32,680,162) |..
0299998 Deposits in ........cc..... depositories which do not exceed the allowable limit in any one depository
(See Instructions) - suspended depositories ... XXX
0299999 Totals - Suspended DepOSItONES ............................. XXX .
0399999 Total Cash On DEPOSIt ... ...ttt XXX 6,872|.............. 1,376 |.. (32,680,162) | ..
0499999 Cash in Company’'s Office ... XXX XXX |..... XXX o
0599999 Total CaSN ...\ i XXX 6,872].............. 1,376 |.. (32,679,262) | ..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.danuary .........|...... (20,096,660) | 4. April ..............|.ooo (29,025,244) | 7. July ..............|....... (23,435,517) | 10. October ........|....... (28,777,880)

2. February ........|....... (23,291,567) 5. May .............. .o (25,145,186) | 8. August ...........|....... (31,325,502) | 11. November ... |....... (30,589,077)

3.March............|....... (25,895,299) |6. June ..............|....... (27,312,828) | 9. September ......|....... (31,124,138) | 12. December .....|....... (32,680,162)
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7

Line Par or Statement Fair
Number | Type Description of Deposit Where Deposited and Purpose of Deposit Book Value Value (a) Value
District Of Columbia
DC00001 (B ......... U.S. Treasury Notes 5/15/01 4.625% ..o SunTrust Bank-DC RSD by Ins Code Title 26 DCMR Chapter 3507.5 ......................| oo 125,000(............ 126,559 ............ 126,758
DCO00002 | B .. | o e e
DC99999 | Subtotals - DIStHCt Of COIUMDIA . ... oo 125,000(............ 126,559 (............ 126,758
XX99999 | Subtotals - Special Deposits Not Held for the Benefit Of All Policyholders, Claimants and Creditors of the Company ............................coc 125,000(............ 126,559 ............ 126,758
0000000 | TOrAIS ..o 125,000(............ 126,559 |............ 126,758

(a) Including $
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